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Abstract: We study fast/slow systems driven by a fractional Brownian motion B with
Hurst parameter H € (%, 1]. Surprisingly, the slow dynamic converges on suitable
timescales to a limiting Markov process and we describe its generator. More precisely,
if Y¢ denotes a Markov process with sufficiently good mixing properties evolving on a
fast timescale ¢ < 1, the solutions of the equation

1_

dX¢ =e2"HF(X?, Y®)dB + Fo(X®, Y®) dt

converge to a regular diffusion without having to assume that F' averages to 0, provided
that H < % For H > %, a similar result holds, but this time it does require F to average
to 0. We also prove that the n-point motions converge to those of a Kunita type SDE. One
nice interpretation of this result is that it provides a continuous interpolation between
the time homogenisation theorem for random ODESs with rapidly oscillating right-hand
sides (H = 1) and the averaging of diffusion processes (H = %).
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1. Introduction

The setting considered in this article is as follows. Consider a particle in a rapidly
evolving random medium, so that it is governed by a stochastic differential equation
of the type dx; = A(x;,t/e)dt + o (x;,t/e)dB" for a small parameter ¢ > 0. The
situation we are interested in is where, in the “static” case (i.e. when A and o have no
explicit time dependence), the system is either super- or subdiffusive. This is the case
if the driving noise B is modelled by fractional Brownian motion (fBM) with Hurst
parameter H # % Recall that fractional noises (i.e. the time derivative of fBM) can be
obtained as scaling limits in statistical mechanics models [11,38,65] and that fBM with
Hurst parameter H is a Gaussian process with stationary increments and self-similarity
exponent H. It is therefore characterised (up to an irrelevant global shift) by the fact
that E(B; — By)> = |t — s|*#, so that it is superdiffusive for H > % and subdiffusive

for H < % The covariance of its increments, E(B;+1 — B;)(Bs+1 — By), decays at rate

|t —s|*H =2 for large |t — 5| and therefore exhibits long-range dependence when H > %
We furthermore assume that the rapid time evolution of the environment is described

by a hidden Markov variable, thus leading to the model
t '
x; :x0+/ F(xﬁ,yf)st+/ Fo(xt, y9)ds, (1.1
0 0

with B an fBM with Hurst parameter H € (0, 1) in R” and F(x,y) € L(R", R?).
The stochastic integral appearing in the first term is problematic when H < 5: one

should really interpret this equation as x? = lims_o x; % with x; 9 driven by a smooth
approximation B? to B with relevant timescale § <« & <« 1, see Sect. 1.1 below.
Regarding the fast Markov variable, a prototypical situation is that of a system of the
type

dw dt
dyf:o(xf,yf)Tgt+b(xf,yf);, (1.2)
where W is a Wiener processes independent of the fBM B appearing in (1.1). This allows
for the case where the variable x feeds back into the evolution of y, but for most of this
article we assume that there is no x-dependence in (1.2). We also assume that y; admits
a unique invariant probability measure w. In the case with feedback, we have a family
of invariant measure u, obtained by “freezing” the value of the variable x in (1.2).

1 Following the tradition of probability theory, the subscript ¢ denotes dependence on the time parameter,
not differentiation.
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It was recently shown by the authors in [31] that in the case H > % the process x;
converges in probability to the solution to

dx = F(x)dB + Fy(x) dt, (1.3)

where the average of any function % is given by hx) = f h(x,y) ux(dy). The aim of
the present article is to investigate the two cases left out by the aforementioned analysis,
namely what happens when either H < % or when H > % but F = 01in (1.3)?

1.1. Description of the model. 1t turns out that the effect of the rapid oscillatory motion
described by the fast variable y is to slow down the motion of x in the superdiffusive
case and to speed it up in the subdiffusive case. This can be explained by the following
heuristics. For times of order t < ¢, the process Y doesn’t evolve much so that, by
the scaling property of the driving fBM, one expects the process x to move by about
e in a time of order £. On large times 7 > & on the other hand we will see that the
limiting process is actually Markovian, even in the case with long-range dependence.
This suggests that over times of order ¢ the process x performs about 7/ steps of a
random walk with step size £/’ and therefore moves by about ¢ \/7/¢. This suggests

that one should multiply F by & >=H in order to obtain a non-trivial limit.

As a consequence, the equations we actually study in this article are of the form:
dXx® =e%_HF,»(X5,YE)dBi+F0(X£,Y5)dt, Yo@t) =Y(t/e), (1.4)

(summation over i is implied), where B is a fractional Brownian motion with Hurst
parameter H ranging from % to 12, and Y is an independent stationary Markov process
with values in some Polish space ), invariant measure p and generator —£3. At the
moment, we are unfortunatelly unable to cover the case when X feeds back into the
dynamics of Y. When H > 5, we furthermore assume that f Fi(x,y) u(dy) = 0 for
every i # 0 and every x.

Our main result is that, as ¢ — 0, solutions to (1.4) converge in law to a limiting
Markov process and we provide an expression for its generator. In fact, we have an
even stronger form of convergence, namely we show that the flow generated by (1.4)
converges to the one generated by a limiting stochastic differential equation of Kunita
type (i.e. driven by an infinite-dimensional noise).

2

Remark 1.1. Of course, (1.4) is not quite the same as (1.2) which was our start-
ing point. One way of relating them more directly is to perform a time change and
set X¢ = x.(¢'7?H1) with x, solving (1.2). Then X¢ solves the equation dX¢ =
5%’HF,-(X€, Y¥) dBﬁéﬁ’] Fo(X¢, Y¥) dt where we have set& = ¢ When H < 1,
this then converges to the same limit as (1.4), but of course with F in (1.4) set to 0. When
H > % then one would need to take F; centred in (1.2) in order to obtain a non-trivial
limit and our results imply that one again converges to the same limit as (1.4), at least
in the case F = 0.

2 We could probably deal with H (%, %J with our techniques, but this would obscure some of the
arguments for relatively little gain. For H < 1 there exists no solution theory even in the absence of Y.
3 The convention of adding a minus sign to the generator simplifies our expressions later on.
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The special case when Fjy = 0 and the F; are independent of the x-variable yields
a functional central limit theorem for stochastic integrals against fractional Brownian
motion. This already appears to be new by itself and might be of independent interest.

As already hinted at, the map ¢ — F; (-, Y/) is too irregular to fit into the standard
theory of differential equations driven by a fractional Brownian motion, especially when
H < %, so that it is not even completely clear a priori how to interpret (1.4) for fixed
& > 0. These questions will be addressed in more detail in Sect. 2 below. Let us put
these aside for the moment and consider the following ordinary differential equation

H-1

JE
where v is a smooth stationary Gaussian random process with covariance C such that
C(t) ~ |t|*1-2 for |t| large. When H < % we furthermore assume that f Ct)ydt =0
and, when H = %, we assume that C decays exponentially and satisfies f C(t)ydr =1.
One way of obtaining such a process v is to set v = ¢ * B for ¢ a Schwartz test function
integrating to 1 (and * denoting convolution in time). This in particular shows that, at
least in law, one has (88)H_1v(€'—6) = (¢es * B)(t), where we set ¢ (1) = 8_1¢(t/8).
Since this converges in law to B as €5 — 0, we can view (1.5) as an approximation to
(1.4).

It is then possible to show that the limit X* = lims_.o X &3 exists and our results
hold with X¢ interpreted in this way. Furthermore, we will see that all our results hold
uniformly over § € (0, 1] as ¢ — 0. This in particular shows that the converse limit
obtained by first sending ¢ — 0 and then § — 0 is the same, as are all limits obtained
by other ways of jointly sending ¢, § — 0.

. 5
X608 = v(i)F(Xf"S, YE) + Fo(X50, YP), (1.5)

&d

1.2. Description of the main results. We now give a precise formulation of our main
results, albeit with a simplified set of assumptions. The reason is that while the simplified
assumptions are straightforward to state, they are very stringent regarding the Markov
process Y. The more realistic set of assumptions used in the remainder of the article
however is quite technical to formulate. We first recall the following standard definition
of the fractional powers of the generator of the process Y.

Definition 1.2. We write H = L%(x) with u the invariant measure of ¥ and (-, -) u for
its scalar product. For a € (0, 1), we then say that f € Dom(L%) if, for every g € H,
the integral

1
I'(—a)
converges and determines a bounded functional on H (which we then call £ f). Recall
that the generator of the process Y is —L, so that £ is indeed a positive operator in the

reversible case and £ does then coincide with the definition using functional calculus.
Similarly, for & € (—1, 0), we write L for the operator given by

o0
/ 7 YPf — £, g)udt < o0,
0

oQ o 1 o —a—1
LYf = F(_a)fo t P, f dt.

Since 1 > 1%~ is locally integrable, it follows from the first point of Assumption 1.3

below that £* is a bounded operator on the subspace of Lip()’) consisting of mean zero
functions.
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Assuming that X¢ takes values in Rd, we then define the d x d matrix-valued function
1 m
D, %) = ;T QH +1) Z/ Fi(x,y) ® (L' R) (%, y) ndy),  (1.6)
k=1

where £ acts on the second argument of Fi. As we will see in Remark 1.7, the expression
(1.6) is naturally interpreted as the limit § — 0 of a “local” Green—Kubo formula
associated to the fluctuations of (1.5).

Note that the condition F;y = 0 is necessary in the case H > % since the neg-
ative power of £ appearing in this expression does not make sense otherwise, see
also Remark 2.5 below. We shall assume mixing conditions and Holder continuity of
the Y variable, see Assumptions 2.1-2.3 below, as well as a regularity condition on
x +— F(x,-) (and also Fp) as spelled out in Assumption 2.7. A simpler set of conditions
is as follows, the first of which is a strengthening of Assumptions 2.1 and 2.3, the second
is a strengthening of Assumption 2.2, and the last is just a restatement of Assumption 2.7
in this context.

Assumption 1.3 (Simplified Assumptions). The functions F; appearing in (1.4) as well
as the Markov process Y satisfy the following.

1. The Markov semigroup associated to the process Y is strongly continuous and has a
spectral gap in Lip()), the space of bounded Lipschitz continuous functions on ).

2. In the case H < 1/2 we assume that, for any o < H, the process t — Y; admits
a-Holder continuous trajectories and its Holder seminorm (over intervals of length
1 say) has bounded moments of all orders.

3. When H > % we also assume that [ F;(x, y) u(dy) = 0 foreveryi # 0and every x.

4. There exists k > 0 such that, for every i > 0, x — Fj(x,-) is C* with values in
Lip()) and its derivatives of order at most 4 are bounded by C (1 + |x|)™* for some
C>0.

Remark 1.4. Recall that a Markov semigroup (P;);>0 admits a spectral gap in any given
Banach space E C L*(u) if P;: E — E is a bounded linear operator for every ¢ and if
there exist constants ¢, C > 0 such that || P, f — u(f)|lg < Ce | f|lg forall f € E.
For this definition to make sense, E of course needs to contain all constant functions.

The reason why we are aiming for a more general result at the expense of a much more
technical set of assumptions is that having a spectral gap in Lip())) is a very restrictive
condition which is not even satisfied for the Ornstein—Uhlenbeck process.*

Theorem 1.5. Let H € (%, 1) and let Assumption 1.3 hold. For fixed ¢ > 0, « < H,
and T > 0, the process xes converges in law in C*([0, T]) as § — O to a limit X*
which we interpret as the solution to (1.4).

The solution flow of (1.4) converges in law to that of the Kunita-type stochastic
differential equation written in It6 form as

dX, = W(X,,dt) + G(X,) dt + Fo(X,)dt, (1.7)

4 But on the other hand it is satisfied for systems with superlinear dissipation. This even includes the Allen—
Cahn equation on the torus in dimension d < 3 driven by space-time white noise, as can be deduced from the
results in [35-37,56,69]!
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where Fy(x) = fFo(x, yyudy), Gi(x) = (8;2)Eji)(x, x), W is a Gaussian random
field with correlation

E(W;(x, D)W;(x,1) = (t AD(Zij(x, ¥) + Zji (X, x)), (1.8)

and where Bj(»z) denotes differentiation in the jth direction of the second argument.

Proof. As already suggested, this is a special case of our main result, Theorem 2.8 below.
The fact that Assumptions 2.1-2.3 and 2.7 are implied by Assumption 1.3 is immediate.
(Take E, = Lip()) for every n.) O

As a consequence, we also have the following functional CLT.

Corollary 1.6. Let H € (%, 1) and let Assumption 1.3 hold (or let Assumptions 2.1-2.3
hold and when H > % let f Fi(y) u(dy) = 0 foreveryi > 1.)

Then the stochastic process Z; = JE fot /¢ g (Y;) d B, converges to a Wiener process

W, weakly in C* ([0, T1) for any o < % A H. Furthermore, defining the random smooth
function Zf’(s = \/Ef(;/"3 F(Y;) dB;S with B® = ¢s % B, its iterated integral satisfies

t 13
lim lim | (Z8° - Z8%) @dZ:® = / (W, = W) @dW, + (& — 5),
N

e—=06—0 Jg
where the matrix X is given by (1.6) (which is independent of x, X in this case).

Remark 1.7. Theorem 1.5 characterises lim,_olims_.o X%® and shows that it is a
Markov process with generator 4 given by

d d

(A)(x) = Y 9;(Zji(x, )0ig)(x) + Y Fi(x)d;g(x). (1.9)
i,j=1 i=1

Our proof actually carries over with minor modifications to the case when ¢ — 0 for

fixed § (but with convergence bounds that are uniform in §!), in which case the limit is
given by the same expression (1.7), but with the matrix ¥ given by

Xs(x, X) =Z/0 Ré(t)/Fk(x,y)Qb(Psz)(f,y)M(dy)dt, (1.10)
k=1

where Rs(t) = 8> 2Ev(0)v(r/8) and P; = e~£1 denotes the Markov semigroup for
Y. We will derive this formula in Sect. 1.3 where we will also see that, for frozen values
of x, it is a special case of the Green—Kubo formula [42,45,61]. Note that (1.7)—(1.10)
(in particular the convergence of the flow) is also consistent with [22, Theorem 4.3]
where a somewhat analogous situation is considered. It follows from Definition 1.2 that
Ys — X as § — 0, so that the two limits commute (in law).

Remark 1.8. There has recently been a surge in interest in the study of slow/fast systems
involving fractional Brownian motion. We already mentioned the averaging result [31]
which considers the case H > % but with F # 0. The work [60] considers the case

H e (%, 1) like the present article, but with the very strong assumption that F is
independent of the fast variable, in which case only F{ exhibits rapid fluctuations and
one essentially recovers classical averaging results. In [2], the authors consider the case
H > %, but with F independent of the slow variable x and, as in [31], not necessarily
averaging to zero. They obtain a description of the fluctuations for (a generalisation of)
such systems in the regime where there is an additional small parameter in front of F.
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Formula (1.6) holds for the continuum of parameters H € (%, 1). There are two

special cases that were previously known. The case H = % reduces of course to the
classical stochastic averaging results [17,30,66,67] which state that the generator of the
limiting diffusion is obtained by averaging the generator for the slow diffusion with the
x variable frozen against the invariant measure for the fast process. Note that for this
to match (1.9) one needs to interpret the stochastic integral in (1.4) in the Stratonovich
sense. This is natural given that this is the interpretation that one obtains when replacing
B by a smooth approximation, which is consistent with Remark 1.7. The fact that one
also has convergence of flows however (in the case without feedback considered here)
appears to be new even in this case.

Another set of closely related classical results deals with “time homogenisation”,
also known as the Kramers—Smoluchowski limit or diffusion creation [44,61]. There,
one considers random ODEs of the type

axi _ LF(XS, YE) + Fo(XE, Y9), (1.11)
dl ﬁ t t t t

with F averaging to zero against the stationary measure p for the fast process Y. In this
case, one also obtains a Markov process in the limit ¢ — 0 and its generator coincides
with (1.9) if one sets H = 1. This can be understood by noting that, at least formally,
fractional Brownian motion with Hurst parameter H = 1 is given by B(¢) = ct withc a
normal random variable, so that (1.4) reduces to (1.11), except for the random constant
¢, which then appears quadratically in (1.9) and therefore disappears when averaged out.

The standard proofs of averaging/homogenisation results found in the literature tend
to fall roughly into two groups. The first contains functional analytic proofs based on
general methods for studying singular limits of the form exp(¢L;) for L, = e~ 1L+ L.
This of course requires the full process (slow plus fast) to be Markovian and completely
breaks down in our situation. The second group consists of more probabilistic argu-
ments, which typically rely on using corrector techniques to construct sufficiently many
martingales to be able to exploit the well-posedness of the martingale problem for the
limiting Markov process. The latter are in principle more promising in our situation since
the limiting process is still Markovian, but the lack of Markov property makes it unclear
how to construct martingales from our process. (But see Sect. 5.3 for a construction that
does go in this direction.)

Instead, our proof relies on rough paths theory [15,53], which has recently been
used to recover homogenisation results (formally corresponding to the case H = 1),
for example in [40]. See also [1,7,12,14] for more recent results with a similar flavour.
In the case when the fast dynamics is non-Markovian and solves an equation driven
by a fractional Brownian motion, a collection of homogenisation results were obtained
in [23-26], while stochastic averagin% results with non-Markovian fast motions are
obtained in [51,52] for the case H > 5. The former group of results are proved using
rough path techniques, but there is of course an extensive literature on functional limit
theorems based on either central or non-central limit theorems, see for example [3,5,6,
10,54,62,63].

Finally, note that many physical systems can be regarded as a slow/fast systems, this
includes second order Langevin equations and tagged particles in a turbulent random field
[4,8,16,41,42,61,68]. They also arise in the context of perturbed completely integrable
Hamiltonian systems [20,49] and geometric stochastic systems [21,48,50,59]. See also
[13,47,70] for some review articles/monographs.
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Remark 1.9. It may be surprising that, when H < %, even though X, is driven by a
fractional Brownian motion and F (x, y) isn’t assumed to be centred in the y variable,
the limit X is a regular diffusion. This is unlike the case H > % [31,52] where a non-
centred F leads to an averaging result with a process driven by fBm in the limit. This
change in behaviour can be understood heuristically as follows. With 1 as in (3.5), the
covariance of t — f(Yf)B; is given by ¢.(t —s) = n"(t — 5)g((t — s)/¢) for some
function g(t) = (f, P, f), that would typically converge quite fast to a non-zero limit.
The scaling properties of 1 then show that

fR n"()g(t/e)dr = e*17! /R n'(1)g(t)dt = CgeH 71,

for some constant C, which has no reason to vanish in general. As a consequence,
e!=2H ¢, converges pointwise to 0 while its integral remains constant, suggesting that

2 H f (Y,E)B, indeed converges to a white noise. When H > % however, n” is not
absolutely integrable at infinity and one needs to assume that g vanishes there, which
leads to a centerln? condition. A similar transition from diffusive to super-diffusive
behaviour at H = 5 was observed in a different context in [41].

Remark 1.10. As explained, our result implies more, namely that the (random) flow
induced by the SDE (1.4) converges in law to that induced by the Kunita-type SDE [46]

dx; = Wi(x, di) + (a}z)zj,») (x.x)dt + Fi(x)dt. (1.12)

In other words, the flows V¢, where ¥r¢ ,(x) denotes the solution at time 7 to the x-
component of (1.4) with initial condition x at time s, converge to a limit v ; which is
Markovian in the sense that v, ; and v, , are independent whenever [s, ) N [u, v) = @.
This remark appears to be novel even when H = %, but it is unclear whether it extends
to the case when x feeds back into the dynamic of y as in (1.2).

Remark 1.11. The term 81(.2) X j; appearing in (1.12) looks “almost” like an Itd-Stratono-
vich correction. In fact, when L is self-adjoint on Lz(u), one has ¥;; (x, X) = Xj;(x, x)
in which case (1.12) is equivalent to dx; = W;(x, odt) + F}(x) dt.

1.3. Heuristics for general slow/fast random ODEs. We now show how to heuristically
derive (1.10). Consider a random ODE of the form

dxe 1 .
= —F(X¢, Z), 1.13
& e ( r) (1.13)

where Z; = Z (t /€) for some stationary (but not necessarily Markovian!) stochastic

process Z and F (x, ) is assumed to be centred with respect to the stationary measure of

Z.In the case when F (x,2) = F (z) does not depend on x, it follows from the Green—
Kubo formula [42,45,61] that, at least when Z has sufficiently nice mixing properties,
X¢ converges as ¢ — 0 to a Wiener process with covariance ¥ + X T, where

b =/ E(F(Zo) ® F(Zy))dt
0
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This suggests that a natural quantity to consider in the general case is

[e¢)
2 (x,X) =/ E(F(x, Zo) ® F (X, Zy)) dt, (1.14)
0
and that the limit of X¢ as ¢ — 0 is a diffusion with generator of the form

(Ag)(x) = Zyj(x, x)07 g(x) + b ()9 g (x), (1.15)

for some drift term b.
To derive the correct expression for the drift b, we note that one expects

E(X!

t+6t

— X[ | F) = 8tb(X)),

in the regime ¢ < §t < 1. The left-hand side of this expression is given by

1 t+6t R
ﬁ/ E(F(X:, Z9) | Fr) ds. (1.16)
t

To lowest order, one can approximate this expression by replacing X by X7, but the

resulting expression vanishes rapidly for s 2 ¢ + ¢ due to the centering condition on F.
To the next order, one has

E(F(XE, Z5) | F) ~E( (Xs + —[ F(XE, Z5)dr. Z ) )f,)
E(F(XE, Z5) | F) +—/ (DF(X¢, ZF(XE, Z8) | F) dr
~ ﬁ/mE(Dﬁ(xf, ZOF(XE, Zo) | F) du, (1.17)
0

where the last identity follows from the substitution u = (s — r)/e combined with the
fact that, provided that Z is sufficiently rapidly mixing, we expect the main contribution
from this integral to come from |u| & 1, while typical values of s are such that (s —¢) /e ~
8t/e > 1. Combining this with (1.16) eventually yields the expression

o0
b(x) = / DF(x,Zy)F(x, Zo)ds.
0
Comparing this with (1.14), we conclude that
bi(x) = (0, Zi(x, ) (x),
(summation over repeated indices is implied) so that (1.15) can be written as

(Ag)(x) = 3 (Z;i(x, )9;g) (x),

which does coincide with the expression (1.9) as desired.
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In order to link this calculation with the setting of the previous section, we note
that (1.5) (with Fp = 0O for simplicity) can be coerced into the form (1.13) by setting

Z; = (SH_lv(t/é), Y;) as well as ﬁ(x, (v, y)) = F(x, y)v. In this case, one has

E(F(x. Zo) ® F(%,2)) = "' 2R(t/8) Y " E(Fi(x., Yo) ® Fi(%. Y)))
k=1

= Rs(t)Z/ Fi(x, y) ® (PF) (R, y) w(dy),
k=1

so that one does indeed recover the expression (1.10) for any fixed 5.

Remark 1.12. The eagle-eyed reader will have spotted that since the stationary measure
of Z is (0, C) ® u for some multiple C of the identity matrix and since F (x, (v,y))is
linear in v, the centering condition for Fis always satisfied, independently of the choice
of F. This explains why our main result does not require any centering condition when
H < % When H > % however, the covariance function R decays too slowly for the
heuristic derivation just given to apply. The centering condition for F then guarantees
that correlations decay sufficiently fast to justify the second step in (1.17).

The remainder of this article is structured as follows. In Sect. 2 we introduce the
assumptions on the nonlinearities F; as well as the fast process ¥, we discuss a few exam-
ples, and we give provide the statement of our main result. In Sect. 3 we then show that
solutions to (1.5) converge as § — 0, which yields in particular a precise interpretation of

what we mean by (1.4) when H < % The strategy of proof is as follows. Given a smooth

mollification B® of B, we first show convergence of fst fsr f(u) BS(u)du g(r) B (r)dr
as § — 0 for any deterministic H-Holder continuous functions f, g. While we are able
to reduce this to existing criteria for canonical rough path lifts of Gaussian processes
[9,18] in the case where the two fractional Brownian motions appearing in this expres-
sion are independent, the case where they are equal requires a bit more care and relies
on a simple trick given in Proposition 3.4, which is of independent interest. This then
allows us to build an infinite-dimensional rough path Z¢ (taking values in a space of
vector fields on Rd) associated to (1.4) in a similar way as in [40, Sec. 1.5] (see also
the “nonlinear rough paths” of [58] and [26]) and to reformulate (1.4) as an RDE driven
by Z¢ with nonlinearity given by point evaluation. Section 3.2 provides details of the
construction of Z¢, while Sect. 3.3 then uses it to formulate our main technical result,
namely Theorem 3.14 which shows that Zf converges to a certain rough path lift of an
infinite-dimensional Wiener process with covariance function given by X. The remain-
der of the article is devoted to the proof of this convergence statement. Section 4 shows
tightness of the family {Z*},<;, while we identify its limit in Sect. 5. In both sections,
the cases H < % and H > % are treated in a completely different way.

The fact that we have convergence of the full infinite-dimensional rough path allows us
to conclude that we do not just have convergence of solutions for fixed initial conditions,
but of the full solution flow. One point of note is that there are two separate sources of
randomness, namely the Markov process Y and the fractional Brownian motion B. Our
convergence result is “annealed” in the sense that our convergence in law requires both
sources, but a number of intermediate results are “quenched” in the sense that they hold
for almost every realisation of Y. It is an open question whether our final convergence
result also holds in the quenched sense.
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2. Precise Formulation and Results

In this section, we collect the precise assumptions on the functions F; as well as the
Markov process Y.

Convention. We write A < B as shorthand for A < K B with a constant K that will
differ from statement to statement.

2.1. Technical assumptions on the fast variable Y. Throughout the article we fix H €
(%, 1) as well as a sequence (Ej),>0 of Banach spaces such that £, C E,4; and

E,c L' (Y, n) for every n > 0, and such that pointwise multiplication is a continuous
operation from Eg x E, into E, | for every n > 0. We also write simply E instead of
E( and assume E contains constant functions. See Sect. 2.2 below for two classes of
examples showing what type of spaces we have in mind here.

First, we impose that Y has “nice” ergodic properties in the following sense, which
in particular implies that y is its unique invariant measure on ).

Assumption 2.1. Let N = oo for H > % and N = 2 for H € (%, %]. For every
n € [1, N), the semigroup P; extends to a strongly continuous semigroup on E, and
there exist constants C and ¢ > 0 (possibly depending on n) such that, for every f € E,
with fy fdu =0, one has

1P fllg, < Ce Il flE,- 2.1)

In the low regularity case, we also assume that the process Y has some sample path
continuity when composed with a function in E».

Assumption 2.2. For H € (%, %) there exists p, > max{4d, 12/(3H — 1)} such that
forevery f € Ey

If (YD) = fF) e < el flle, " A1) V=0, (2.2)
for some constant ¢ > Q.
We also need some integrability.
Assumption 2.3. For H > %, one has E, C L2(y, W) for everyn > 0. For H < %,
one has E, C L%, w)and E C LP*(Y, ).

Remark 2.4. When combining it with the inclusion of the product, Assumption 2.3
implies that E C ﬂpzl L?(Y, u) for H > %

Another consequence of these assumptions is as follows.
Remark 2.5. As a consequence of Assumption 2.2, we conclude that if f € E; and
H < % then
2
1P f — 12 = E[E(f(Y) — f(Yo) | Yo)|* < Elf(Y)) — f(Yo)I?
< If1IE, (27 A1),

Recalling the definition of £* from Definition 1.2, it follows that E» C Dom(L%) for
every o < H so that (1.6) is indeed well defined provided that Fi(x, -) € E» for every
x. This will be guaranteed by Assumption 2.7 below.
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2.2. Examples of fast variables . One possible concrete framework is as follows. Fix
two weights V: Y — [1,00] and W: Y — (0, 00) and a metric d on )} generating
its topology with the property that there exists C > 0 such that, for all x, y € ) with
d(x,y) <1, one has

V) <CV(y), Wkx) <CW(y). (2.3)
Forn > 1, we then let By_ be the Banach space of functions f: J — R such that

v & sup T 7@ = fO)I
s xe)y V(X) x,yey d(x,y)W(x)V(x)

d(x,y)=1

One choice of scale of function spaces that is suitable for a large class of Markov
processes is to take E,, = By w for every n > 1 (and suitably chosen V and W), while
Ey is chosen be the space of bounded Lipschitz continuous functions, namely B ;.

This framework is relatively general since it allows for a wide variety of choices of
V, W, and of distance functions on ), see [33,36]. For example, it was shown in [32,
Thm. 1.4] that the 2D stochastic Navier—Stokes equations exhibit a spectral gap in such
spaces under extremely weak conditions on the driving noise. More precisely, for every
n small enough there exist constants C and y such that

for every Fréchet differentiable function f for every t > 0, where

rf - [ rau] <ceris,

1£1ly = supe (| £ ()] + | DF (x)]). (2.4)

This at first sight appears to fall outside our framework, but one notices that if one sets

1
d(x,y) = V:anj)y/() (I+1ly@Dly(ldr, (2.5)

then the norm | - ||y, w with V(x) = exp(n|x|2) and W(x) = 1/(1 + |x|) is equivalent
to the norm (2.4). The reason for the choice of d as in (2.5), which is then “undone” by
our choice of W, is to guarantee that (2.3) holds for V, which would not be the case for
|x — y| < 1 in the Euclidean distance.

To verify Assumption 2.2 one can then for example make use of the following.

Lemma 2.6. Suppose that f (V(x)(1+W(x)))p* u(dx) < ooandthere exists a constant
¢ such that, for some ap > 1 — 2H,

ld(Ys, Yo)llpre <c(t* A1) Vi=0. (2.6)
Let f € By,w and2p < p,, then

If(Ye) = fFYo)llLr S I llvow (1A 150,

In particular, on any fixed time interval, we have E|| f (Y.)||go, < 00 provided that
playg —a) > 1.
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Proof. For f € E with || f||[g < 1and for p < %p*, one has

| £ () = fFXO) Ly < IWX0)V (Yo)d(Yr, Yo) + Lacy, voy=1 I fllE(V (Yo) + V(YD) | 1
< I+ WDV X0l 20 (1A 1)+ PE(Y,, Yo) = D7)
<1 Are,

where we combined (2.6) with Markov’s inequality in the last step. O

When H > % Assumption 2.2 is empty, so only integrability conditions are required
on the spaces E,,. This allows for example to use Harris’s theorem [29,34,55] to verify
Assumption 2.1 for spaces of functions with weighted supremum norms. More precisely,
one would then take E to be the space of all bounded Borel measurable functions and
E, = By, the Banach space of functions f: )) — R such that

def | f ()]
Ifllv = sup ——= < o0
xe)y V(-x)
In order to verify our assumptions, it then suffices that V is a square integrable Lyapunov
function for the Markov process Y and that the sublevel sets of V satisfy a ‘small set’
condition for the transition probabilities of ¥ [55].

2.3. Main results. One final assumption we need is that the nonlinearities F' and Fy
appearing in (1.4) are sufficiently nice E-valued functions of their first argument. More
precisely, we assume the following.

Assumption 2.7. The map x +— F(x,-) is of class C* with values in E and there exists
16d - . . . |
an exponent k > < with p, as in Assumption 2.2 (and simply k > 0 when H > 5)

such that, for every multi-index £ of length at most 4,
IDLF(x,)lle S (1+1x)7 .

The same is assumed to hold true for Fy. When H > %, we further assume that
f Fi(x,y) u(dy) = 0 foreveryi # 0 and every x.

The condition F € C* is of course suboptimal and could probably be lowered to
F € CP for B > max{H~',2} and Fy € C for B > 1, at least if enough integrability
is assumed in Assumption 2.3. We also now fix a Schwartz function ¢ integrating to 1
and set ¢s(t) = %d) (t/8). We then write B? for the convolution of B with this mollifier,
namely
t—s

Sy = L L Yt
B0 = 5080 =5 [ 9(57) B0 ds.

With this notation, the solutions to (1.5) are equal in law to the process given by
X0 = e HF(X5, v) B* + Fy(X5°, Y¥). 2.7)

Since B® is smooth, this equation should be interpreted as an ordinary differential
equation that just happens to have random coefficients. With all these preliminaries at
hand, our main result is the following.
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Theorem 2.8. For H € (%, 1] and under Assumptions 2.1-2.3, and 2.7, the conclusions

of Theorem 1.5 hold. With X*° defined in (2.7), the convergence X*° — X? furthermore
holds in probability.

Proof. The convergence in probability of the flow X®® — X¢ is the content of Propo-
sition 3.2 below. The proof of the conclusion of Theorem 1.5, namely the convergence
in law of the flow for (1.4) as ¢ — 0 is the content of Corollary 3.15. O

3. Convergence of Smooth Approximations

We first address the question of the convergence in probability of solutions to (1.5) to
those of (1.4) as § — 0 for ¢ > 0 fixed. In fact, we will directly provide an interpre-
tation of (1.4) and show that this interpretation is sufficiently stable to allow for the
approximation (1.5).

Our convergence proof relies on the theory of rough paths; we refer to [15] for
an introduction. The main insight of this theory is that even though, for H < % the
solution map B — X for equations of the type (1.4) isn’t continuous when viewing B as
an element of any classical function space large enough to contain typical sample paths
of fractional Brownian motion, it does become continuous when enhancing B with its
iterated integrals B = [ B ® d B and endowing the space of pairs (B, B) with a suitable
topology.

For this, consider for any x € R the processes

t t
Z?:,S(x) = 8%_H/ F(x, Yf)dB‘S(r), Zf’t(x) = / Fo(x, Y. )dr. (3.1)
N N

Here, the first integral is interpreted as a Wiener integral which makes sense also when
6 = 0 and, when § > 0, coincides with the Riemann-Stieltjes integral. Recall that
the Wiener integral of a deterministic (or independent) integrand against any Gaussian
process B is well-defined provided that the integrand belongs to the reproducing kernel
Hilbert space Hp of B and provides an isometric embedding Hp > f +— [ fdB €
L?(€2, P). In the case of fractional Brownian motion, it is known that L> C Hp when
H > % while for H < % one has C* C Hp forevery o > % — H. The fact that for fixed
xande > 0,¢ — F(x,Y/) belongs to Hp forall H > % is then a simple consequence
of Assumptions 2.2 and 2.3 combined with Kolmogorov’s continuity criterion (when
H < %).

Write B = Cg (R4, RY) and By, = Cg (R4*, (R?)®K), so that one has canonical
inclusions of the algebraic tensor product 5y ®¢ By C By+¢ with the usual identification
(f ®8)(x, y) = f(x)g(y) thanks to the fact that || f ® glIB,,, = I flI5,lIgllB,- Given a
final time 7 > O and « € (%, %), we define the space ¢ ([0, T'], B & B>) of a-Holder
rough paths in the usual way [15, Def. 2.1], but with all norms of level-2 objects in ;.
Recall that an ¢-Holder rough path (X, X) is a pair of functions where X € €% ([0, T'], B)
with Xo = O and X : Ay — B, where A7 := {(s,7) : 0 < s <t < T} is the
two-simplex with |X|ag 1= sup yea, % < 00. In addition, Chen’s relation is
imposed, namely X, ; — X, — X,,.; = X5, @ Xy 1.

We define the second-order processes Z¢% and Z¢ by

t t
Zi;f@,ﬂ:/ Z82(x) dZE2 (%), Zg,(x,;z)=f ZE, () dZE (%),
N s
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(the differentials are taken in the r variable) and we define Z&% = (Z5°,Z5%), Z¢ =
(Z¢, 7F). Note here that r > fo (x) is smooth and r — Zj (x) is Holder continuous
for any exponent strictly less than 1, so these integrals should be interpreted as regular
Riemann-Stieltjes integrals. In Sect. 3.2 below we will give a proof of the following
result.

Proposition 3.1. Let H € (3, 1], leta € (3, H A 3) and B € (1 —a, 1), and let
Assumptions 2.1-2.3, and 2.7 hold. Then, Z2° and Z? admit versions that are random
elements in €% ([0, T, B® B>) and € ([0, T, B® Bo) respectively. Furthermore, Z.5-°
converges in probability in €% ([0, T, B ® B;) as § — 0 to the random rough path Z#
characterised in Proposition 3.11 below. (In particular, the first order component Z¢ of
Z¢ is given, for any fixed x, by the Wiener integral (3.1) with § = 0.)

For now, we take this result as granted. With this result in place, we obtain the
following convergence result as § — 0.

Proposition 3.2. The second claim of Theorem 2.8 holds.

Proof. With the space B as above, let §: RY — L(3, R?) be the function given by
S(x)(f) = f(x). We then claim that, for any ¢, § > 0, (2.7) can be rewritten as the
rough differential equation (RDE) driven by the infinite-dimensional rough paths Z* -8
and Z¢ defined above and given by

dX = 8(X)dZ5° +8(X)dZ". (3.2)

Note that since o + 8 > 1, there is no need to specify cross-integrals between 759 and
Z? since they can be defined in a canonical way using Young integration [72].

To check that this RDE is well-posed for any rough paths Z¢° and Z¢ belonging to
([0, T], B® By) and €° ([0, T, B& B>) respectively, we note first that one readily
verifies that the map § is Fréchet differentiable, and actually even Cg. Its differential
D$ at x € R? in the direction of y € RY is given by (D$).(y)(h) = (Dh),(y) where
h € L(B, Rd). Morerover |(D3)y(h)| < |h|g. In particular we may consider the map
DS -8: RY - L(B® B, R?) which for h = h; ® hy € B; is given by

(D8 - 8)(x)h = (D8) (8(x) (1)) (h2) = (D8) (h1(x))(ha)
= (Dh)x(h(x)) = (tr DPh)(x, x), (3.3)

for a suitable partial trace tr. This shows that D§ -6 extends continuously to a Cﬁ map from

R? into L(B,, RY). (Since BB, differs from the projective tensor product of B with itself,
this doesn’t automatically follow from the fact that § itself is Cg.) Retracing the standard
existence and uniqueness proof for RDEs, [15, Sec. 8.5] then shows that (3.2) admits
unique (global) solutions for every initial condition and every driving path. Furthermore,
if the sample path r — Y (¢) is given by any continuous )-valued function then, under
the stated regularity conditions on F, Fy, it is straightforward to verify that the solutions
to (3.2) coincide with those of (2.7).

Since the RDE solution is a jointly locally Lipschitz continuous function of both
the initial data xo and the driving paths Z&% and Z¢ into C*(R,, R?), the claim that
X% — X in probability then follows immediately from Proposition 3.1. O

Remark 3.3. This shows that it is consistent to define solutions to (1.4) in the general
case as simply being a shorthand for solutions to (3.2) driven by the pair of rough paths
ZF and Z°. This is the interpretation that we will use from now on. The fact that in the
special case H = % this coincides with the Stratonovich interpretation of the equation
follows as in [15, Thm 9.1].
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3.1. Preliminary results. In this section we present a few general results that will be
used in the proof of Proposition 3.1. We start with the following elementary property of
the second Wiener chaos.

Proposition 3.4. Let H C & be an abstract Wiener space and let B, B be two i.i.d.
Gaussian random variables on £ with Cameron—Martin space H. Let K®: £ x £ - R
be continuous bilinear maps such that the limit K = lims_,0 K°(B, B) exists in L.
Then, the limit

K = gin%)(K‘s(B, B) —EK’(B, B)) (3.4)

exists in L. Furthermore, the limit in (3.4) depends only on the limit K and not on the
approximating sequence K° and one has the bound EK?> < 2EK?.

Proof. The Gaussian probability space generated by the pair (B, B) has Cameron—
Martin space H @ H where H is a copy of H. Since K? is bilinear and K°(B, B) has
vanishing expectation, it belongs to the second homogeneous Wiener chaos, so that there
exists K¢ € (HOH) ®, (HOH) with K®(B, B) = T>(K?), where Z; denotes the usual
isometry between kth symmetric tensor power and kth homogeneous Wiener chaos, see
[57].

Note now that, interpreting K? as a Hilbert-Schmidt operator on H @ H, there exists
K° € H ® H such that K® = (K%, where i: HQ® H — (H ® H) ®, (H & H) is given

by
1 /0 tK
‘KZE(K o)’

with the obvious matrix notation and 7: H ® H — H @ H the transposition operator.

This is because the first diagonal block is obtained by testing against (k, (B, B))
where k = (f, 0) ®; (g, 0) with f, g € H, yielding

E(K°(B, B)((f, B){g. B) — (£, 8))) =

The second diagonal block vanishes for the same reason with the roles of B and B
exchanged. (Here we denote by x +— (x, f) the unique element of L%(E) which is
linear on a set of full measure containing H and coincides with (f, -) there. In fact,
(x, f) = f*(x) when f* € £*and (B, f) = f*o B.)

On the other hand, one has

det

1
K2(B,B) £ K°(B, B) —EK*(B, B) = EIZ(K‘S +7K%),
where this time Z; refers to the isometry between H ®; H and the second chaos gen-
erated by B only. Since Z, and t are both isometries, it immediately follows that
E(KS(B, B))?> < |K%||> = 2|K?||?> = 2E(K®(B, B))?, and similarly for differences
K®—K 3/, so that the claim follows. O
Remark 3.5. Tt follows immediately from (3.4) that if we replace K° by the same

sequence of bilinear maps, but with their two arguments exchanged, the limit one obtains
is the same.
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Before we turn to the precise statement, we introduce the following notation which will
be used repeatedly in the sequel. We write n for the distribution on R given by

(n, ¢) = /R 1112 () dt, (3.5)

and n” for its second distributional derivative. For a < 0 < b, we will then make the

abuse of notatign fab n”(t) ¢({) d't as a shorthand for limg_,o(n”, (Plfa_,b])’ where 1fa’b]
denotes a mollification of the indicator function 1, ;). The following is elementary.

Lemma 3.6. Leta <0 < band H € (3, }). Settingay = H(1 —2H) and ¢ = ¢ (0),
the limit above is given by

b b
f n'(1) ¢(1)dt = —2ap f L1272 (¢ (1) — o) dt +2Hpo(lal* 1 + b7 7T),
(3.6)

independently of the choice of mollifier, thus justifying the notation. For a = 0, we set

b b
/ n'(1) ¢(1)dt = —2ap / t12H 2 (¢ (1) — o) dt +2Hgola > 7",
0 0

which can be justified in a similar way, provided that the mollifier one uses is symmetric.
(This in turn is the case if we view 1 as the limit of covariances of smooth approximations
to fractional Brownian motion.)

For H = L, one similarly has [ 0" (t) (1) dt = ¢o and [ 0" (1) (1) dt = L,

while for H € (3, 1), 0/ is given by the locally integrable function t — —2ag|t|*7 2.
2

O

We now show that for any fixed ¢ > 0, the processes Z* satisfy a suitable form of
Holder regularity. To keep notations shorter, we define the collection of processes

.t L ) )
zi, & / f)dBi(r) =) / (f(r). e )rndBL. 3.7)
N i=1 S

indexed by R"-valued functions f that belong to the reproducing kernel space of the
fractional Brownian motion B. Here {¢'} is an o.n.b. of R” and B, = (Brl, ..., BM).

We start our analysis with some preliminary result for the irregular case H < %

Lemma 3.7. Let H € (3, 3) and let f € CP((0, 1], R™) for some B > (1 — 2H) V 0.
The processes Z ! satisfy the Coutin—Qian conditions [9, 18, Def. 14] in the sense that

E(2L,(0%) S 1f ool Fllgsle — s,
B(2] () 2] ) S 1IN = s 7202,

forall0 <s <t <landallh € (0,1t — s].
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Proof. The mixed second order distributional derivative of E(B? BY) is given by %T)g (s—

1), the convolution of %n/ " with a symmetric mollifier at scale §. Mollifying B and taking

limits shows that we have the identity
t t . .
Ez])? = ginb/ / E(BSB) f (u) f (v) du dv
—UJs Js
1 t t "
=5 "=y fx)f(y)dxdy,
N s

(with summation over the components of f implied). For H < %, this yields the bound

Ez],)? l/: 7' (v) 2t_|v|<f<u+v>f<u_v>)dudv

4 25+v] 2 2
. -
= —%ay /:_ts lo|2H—2 /Z‘Silvl'”(f(u;v)f(u ; v) B f(g)z) s
e [ (= ) (54 )
SIS lles 1 Nl = s+ 151 = s 2, (3.8)

as required.
Regarding the covariance, we have

h ph
2 2H-2
E(Z! 2] )| S ||f||oo/ f lt—s+v—ul?"?dudv
o Jo
2 12 2H-2
S IFNIShATE = sl ;
when 0 < h <t — s so the intervals overlap only at most one point, as required. O

If B is an independent copy of B, we can combine this result with those of
[18] to conclude that there is a canonical rough path associated with the path
([ f)dB(r), [ g(r)dB(r)) forany f, g € CF([0, 1], R™). We now show that there
also exists a canonical lift for (Z/, Z8), where the integrals are defined with respect to
the same fractional Brownian motion B. With this notation, we then have the following
result.

Proposition 3.8. For H € (%, %), we set « = H and U = CB([0, 1], R™) for some
B € (%,H). For H € [%, 1), we fix p > 3/3H — 1) and set « = H — % and
U = LP([0, 1], R™).
Then, for any finite collection { f;}i<ny C U, there is a “canonical lift” of
zlh=@zh, ...,z
given by (3.7) to a geometric rough path Z = (21, Z.1) on RY such that

_ A
supl =1 “E(1ZL 117 08) < DA (39)
S+t i

for every g > 1. This is obtained by taking the limit as 5 — 0 of the canonical lift of the
smooth paths 7%/ defined as in (3.7) but with B replaced by B°.
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Remark 3.9. As usual, “geometric” here means that Z/ is the limit of canonical lifts of
smooth functions. Indeed, for B? the convolution of B with a mollifier at scale § > 0,
77 is given by

. t r
@/ = im / / Fiu) B Goydu ;) B (r)dr,

and this limit is independent of the choice of mollifier (and therefore “canonical”).

Proof. We only need to show (3.9) for ¢ = 2 since Z and Z belong to a Wiener chaos
of fixed order. (Recall that the f; are considered deterministic here.)

We start with the case H € (%, %). Let B denote an independent copy of the fractional

Brownian motion B and let 758 = (z7,Z8) where Z8 is defined like Z8 but with B
replaced by B. By Lemma 3.7, for any f, g € C?, we can then apply [18, Thm 35] to

construct a second-order process Z{ % satisfying the Chen identity
718 _ 7f8 _ 78 fo5e
Zs,t — Ly — Zu,t =ZsuZy,-

It furthermore coincides with the Wiener integral

1 1 r
zlt =/ z{,dZi, =[ / f)dBu) g(r)dB(r), (3.10)

N

which makes sense since the Coutin—Qian condition guarantees that r +— Z Af » belongs
to the reproducing kernel space of Z¢. It is furthermore such that smooth approximations
to (3.10) (replace B and B by B? and B?, obtained by convolution with a mollifier at
scale 8§ — 0) converge to it in L2. In particular, Z/*¢ belongs to the second Wiener chaos
generated by (B, B) and is of the form of the limits considered in Proposition 3.4.

We now want to replace B by B. For an approximation B’ as mentioned above,
setting

t r
z)]® = f / f)dB® (u) g(r)dB° (), (.11)
we have
8.f.8 _ l [ ne
EZg;™” =3 f@)g(r)ng(u —r)dudr, (3.12)

where 75 is an even §-mollification of 1 — |¢|2¥, so that in particular fooo ns(s)ds =0,
since ’7:3 (0) = 0. Similarly to (3.8), we can then rewrite (3.12) as

1 t r
EZ;!* =5 / 8(r) / (£ = )5 = w)dudr

1 t Ky
— 5/ g(r)/ Frms(r —u)dudr.
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It follows immediately that one has
5 f t r
lim EZ) /¢ = HQH — 1)/ g(r)/ (fa) = fO)lr —ul* 2 dudr
§—0 ’ s s
t
- H / g(r) f(rlr —s*"ar, (3.13)
S

which is bounded by some multiple of

2H 2H
£ e lgloolt = s P4 41| flloollglloolt — 512

Combining this with Proposition 3.4, we conclude that
Zlf = lim 23], (3.14)
- §—0
exists in probability, is independent of the choice of mollification, and satisfies the bound

EZLE1 S U fllesllglloolt — s 4+ fllooligloolt — 5127 (3.15)

It now suffices to set Z£ ,” = Z{’, /3 Both the fact that Chen’s relation holds and the
fact that the resulting rough path is geometric follow at once from the fact that these
properties hold for the smooth approximations.

Combining (3.15) with the fact that the rough path obtained from [18, Thm 35]
satisfies the bound (3.9) with « = H as a consequence of Lemma 3.7, the claim follows.

‘We now turn to the case H = % where it is well known that Z?:tf '8 defined in (3.11)
converges to the Stratonovich integral f ; fsr f(u)dB(u) g(r) odB(r), so that

t r 1 t
Zlf = / / Jfw)dB(u)g(r)dB(r) + 5/ (f(u), g(u)) du.

s s N

A simple consequence of Holder’s inequality then leads to the bounds

2 1-2 g2 a_4
EIZ/ P SUfleele—sI'™7,  BIZLEP SN fleeliglrlt — s 7,

where || fllLr = | fllLrqo,17)- This shows again that the bound (3.9) holds, this time

witha = % — % (and ¢ arbitrary), and our condition on p guarantees that this is greater

than %
For H > % the first identity in (3.8) above combined with the positivity of the
distribution —»n” and Holder’s inequality yields the bound

1-2
EZ ) Sl —sI" 71 f13,

t—s
/ 2 2H-2
[ weas] S i - s
N

—t
Similarly, again as a consequence of the positivity of —5”, we have the bound
s 4H—%
E(Z{f) < E(ZI)(2ZED) < 3BV R S 115180l = 5177,

which shows again that (3.9) holds. O
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3.2. Construction and convergence of the rough driver as § — 0. The aim of this section
is to construct the rough path Z* (this is the content of Proposition 3.11) and to show
that this construction enjoys good stability properties. This is done by stitching together
the “canonical” rough path lift for the collection {Z®(x)}, g« Obtained in Proposition
3.8. For H > %, this is just iterated Young integrals. For H = 1 the iterated integrals
are considered in the Stratonovich sense and, thanks to the independence of Y and B,
the first order process can be interpreted indifferently as either an Itd or a Stratonovich
integral.

In order to make use of Proposition 3.8, we use the following lemma, where Y/
denotes the Markov process from Sect. 2.1.

Lemma 3.10. Let U be as in Proposition 3.8 and let Assumption 2.2 hold for some p..
When H < % we further assume E C LP~ and B < H — pL where U = CP. Then,

5
*

given f € E and setting f(t) = f(Y/), one has for every p < p, the bound
E|fl7 S 1715
uniformly over E. (Here we use the convention p, = 0o when H > %.)

Proof. For H € (%, %), the assertion follows immediately from Kolmogorov’s conti-

nuity test, using Assumption 2.2 and £ C L”. For H > %, it suffices to note that if

f € LP(Y, ), then for any fixed ¢ > 0 the map f: t — f(Y/) belongs to L7 ([0, 1])
almost surely and E|| £1|7, < | £1I7,. O

We now show how to collect these objects into one “large” Banach space-valued
rough path. The process itself will take values in B = Cg (R?, R?), with the second
order processes taking value in 5, = Cg (Rd x R?, (Rd)®2). Our aim is then to define a
B @ B,-valued rough path (Z¢, Z?) which is the canonical lift (in the sense of Proposition
3.8 for any finite collection of x’s) of

t
(Zi,,)(x)ze%‘H/ F(x,Y!)dB(r). (3.16)

Let { ffx} i<a be the collection of maps from R, to R” determined by
(fE D) = (Fx, Y)e)i, Ve R

With this notation at hand and recalling the construction of Z/ and Z/¢ as in the proof
of Proposition 3.8, it is then natural to look for a B @ B,-valued rough path (Z¢, Z?)
such that, for every x, ¥ € RY, the identities
1_ figx' = de — ftfr’fsi
(5, ), =27z, (25, D), = ' 2R, (3.17)
hold almost surely. (Provided that F(x, -) € E for every x, the right-hand sides make
sense by combining Lemma 3.10 with Proposition 3.8.) We claim that this does indeed
define a bona fide infinite-dimensional rough path
Recall also that a rough path Z = (Z, Z) is weakly geometric if the identity
Zs,t by Zs,t = Zs,t + ZT

5,17

(3.18)

holds, where the transposition map (-)" : B® B — B ® B swapping the two factors is
continuously extended to 3. With these notations, we have the following.
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Proposition 3.11. Let Assumptions 2.2, 2.3, and 2.7 hold and let o € (%, H — i) if

H < % and o € (%, %) otherwise. Then, for any ¢ > 0, there exists a random rough
path 18 = (Z¢,7F) in €“([0, T, B @ B,) that is weakly geometric and such that, for
every x, (3.17) holds almost surely.

Proof. Since the Chen relations and (3.18) are obviously satisfied for smooth approxi-
mations as in (3.11), we only need to show that the analytic constraints hold. In other
words, for any fixed T > 0 and ¢ > 0, we look for an almost surely finite random
variable C, such that

2
1Z5 1B < Celt —sI%, NZg,liB, < Celt — 5™,

holds uniformly over all 0 < s < r < T. By the Kolmogorov criterion for rough paths
[15, Thm 3.1], it suffices to show that, for some 8 > 0 and p > 1 such that y — % > «,

one has the bounds
2
E|ZE 15 < Coplt —sIPY,  BIZE B2 < Ce plt — 5177 (3.19)

By Lemma A.1 below, it suffices to show that

sup (1 + |x|)’(pE|D£Zf’,(x)|p < |t —s|P?, (3.20a)
xeR4
sup (1+ x| +[Z) TEIDEDLZE (v, 012 < I — 5177, (3.20b)

x,xeR?

for k + £ < 4 and some p such that p > (4d/k) Vv (y — o)L

Since for £ < 4 we have D{F(x,-) € E with |[DEFF(x, g S (1+ [x])7«
by Assumption 2.7, it follows immediately from Proposition 3.8 combined with
Lemma 3.10 that the bound (3.20a) holds for y = H and p < p, when H < %
and forany y < H and p > 1 when H > % The bound (3.20b) follows in the same
way. (These arguments are somewhat formal, but can readily be justified by taking limits

of smooth approximations.) O

In order to prove Proposition 3.1, we make use of the following variant “in probabil-
ity” of the usual tightness criterion for convergence in law.

Proposition 3.12. Let (Z, d) be a complete separable metric space andlet {Ly : k € N}
be a countable collection of continuous maps Ly : Z — R that separate elements of Z
in the sense that, for every x,y € Z with x # y there exist k such that Ly (x) # Li(y).

Let {Zy}n>0 and Zs be Z-valued random variables such that the collection of
their laws is tight and such that Li(Z,) — Lx(Z) in probability for every k. Then,
Z, — Zo in probability.

Proof. Let d: Z2 — R, be the continuous distance function given by

d(x,y) =Y 2751 ALk(x) = i),

k>0

and note first that our assumption implies that d(Zn, Zso) — 0in probability. Given
¢ > 0, tightness implies that there exists K, C Z compact such that P(Z, & K,) < ¢
for every n € N U {oo}. Furthermore, the set {(x,y) € K, x K, : d(x,y) > e} is
compact, so that d attains its infimum § on it. Since d only vanishes on the diagonal,
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one has § > 0 and, since d (Zn, Zoo) — 0 1in probability, we can find N > 0 such that
Pd(Z,, Zs) = &) < eforeveryn > N.
It follows that, for every n > N one has

Pd(Zy,Zoo) 2 &) <P(Z, € Ke) +P(Z & K,) +P(dA(Zna Zso) = 8) < 3¢,

which implies the claim. O

Regarding tightness itself, the following lemma is a slight variation of well known
results.

Lemma 3.13. Let B C B and B, C B, be compact embeddings of Banach spaces such
that B® B C By with ||lv ® w||B2 S Ivligllwlig. Let A be a collection of random

B® éz-valued rough paths such that for some oo > % and everyl = (Z,7) € A,
2
E(1Ze g+ 1) < 1t = 5172, (3.21)

forsome p > 3/(Bay—1). Then, the laws of the Z’s in A are tight in €“ ([0, T, B& B3)
forany T > 0and o € (%,ao — %).

Proof. Write G for the metric space given by B @ B, endowed with the metric

da®b,a®b) =la—algV|b—b—1 (a+a)®(a—a)||l/2

Recall then that €% ([0, T, B @ B,) can be identified with the usual space of «-Holder

def

functions with values in G by identifying Z = (Z, Z) with the function t — Z; =
Zo.: @ Zyp,; and noting that, thanks to Chen’s relations,

2
d(Zs. 2) = 1 Zss BV | Zss + 3250 ® Zosll

(See [19, Sec. 7.5] for more details and motivation.) Since d generates the same topology
on G as that given by the Banach space structure of 5 @ By, balls of B&® B, are compact
in G. The claim then follows at once from Kolmogorov’s continuity test, combined with
the fact that, given a compact metric space (X', d) and a compact subset /C of a Polish
space (), d), the set CP(X, K) is compact in C*(X, )) for any B > a. |

Proof of of Proposition 3.1. We apply Proposition 3.12 with the metric space Z given
by €%([0, T1, B ® B>), Z, = Z*° for any given sequence 8§, — 0, and Zo, = Z°
as constructed in Proposition 3.11. The continuous maps Ly appearing in the statement
are given by the collection of maps (Z,7Z) — Z;(x) and (Z,7Z) +— Zs(x,x) for a
countable dense set of times s and ¢ and elements x, x € RY.

It follows from (3.20) and Lemma A. 1 that the bound (3.21) holds for Z¢%, uniformly
in § (but with ¢ fixed), so that the required tightness condition holds by Lemma 3.13. For
any fixed ¢ > 0, the convergences in probability Zf"s (x); = Z¥(x); and Zi’f (x,x)ij —
Z3 ,(x, x);j were shown in Proposition 3.8. (It suffices to apply it with the choices
=1 andg:ffj.) |
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3.3. Formulation of the main technical result. The main technical result of this article
can then be formulated in the following way.

Theorem 3.14. Let H € (%, 1), let Assumptions 2.1-2.3, and 2.7 hold, and let a and
Z¢ be as in Proposition 3.11. Then, as ¢ — 0, Z* converges weakly in the space of
a-Hélder continuous (B, By)-valued rough paths to a limit Z. Furthermore, there is a
Gaussian random field W as in (1.8) such that

Zsi(x) =W(x,t) — W(x,s), Zgi(x,x) = W?ﬁ’(x, X)+X(x,x)(t—s),

where Wg‘;’(x, X) = f; Zs r(x) ® W(x,dr), interpreted as an Ito integral and X is as
in (1.6).

The proof of this result will be given in Sects. 4 and 5 below, see Proposition 5.1
which is just a slight reformulation of Theorem 3.14. We first show in Sect. 4 that the
family {Z®}.<; is tight in a suitable space of rough paths and then identify its limit in
Sect. 5.

Corollary 3.15. Under the assumptions of Theorem 3.14, the solution flow of (1.4)
converges weakly to that of the Kunita-type SDE (1.7).

Proof. Define the B-valued process
t
ZoE(x) = / Fo(x, Yf)dr.
N
It follows from Assumption 2.7 that, for k <4 and p < p,,
0 t
1D Z35 @ller < / ID* Fox, Y)llzw dr S 11 = s|(1+ [xD 7%,
A

uniformly over &. This shows that the family {Z%¢ Je<1 is tightin CA ([0, 11, B) for every
B <1

Furthermore, by the ergodic theorem which holds under Assumption 2.1, for every
'x’

lim Zyf () =t —s) /y Fo(x, y) u(dy),

almost surely. Since we can choose 8 and « such thatw + 8 > 1 and 28 > 1, it follows
that there is no need to control any cross terms between Z%¢ and either Z¢ or Z%-¢ itself
in order to be able to solve equations driven by both [27,53]. Furthermore, since the
limit of Z%¢ is deterministic, one deduces joint convergence from Theorem 3.14.

By the continuity theorem for rough differential equations, the solutions of (1.4)
written in the form (3.2) converge weakly to those of the rough differential equation

dX, =8(X,)dZ; +5(X,) dZ0. (3.22)

It remains to identify solutions to this equation with those of (1.7).
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This is straightforward and follows asin [ 15, Sec 5.1] for example. Since the Gubinelli
derivative x" of the solution X = (x,x’) to (3.22) is given by §(x), the integral
fé 8(Xs)dZ is obtained as limit of the compensated Riemann sum

Y (3 Zuw + (DS - 8) () (WIS, + (u — v)T))
[u,v]CP

= > (Zuw)+@—v)Gx))+ Y (D8-8)x)IWL,,  (3.23)
[u,v]CP [u,v]CP

where P is a partition on [0, #] and Dé-§ is as in (3.3). Since x is continuous and adapted
to the filtration generated by W, the first term converges to

t t
W(xu,du)+/ G(xy)du.
0 0

The last term on the other hand converges to 0 in probability since it is a discrete
martingale and its summands are centred random variables of variance O(|v — u 12). O

4. Tightness of the Rough Driver as ¢ — 0

The content of this section is the proof of the following tightness result. Let {Z®}.<; be
given as in Proposition 3.11.

Proposition 4.1. Let Assumptions 2.1-2.3, and 2.7 hold. For H € (%, %], there exists
o€ (%, H) such that the family {Z°}. <\ is tight in €*([0, T1, B & B>).

For H € (%, 1), if in addition [ F(x,y) u(dy) = 0 for every x, then the family of
rough paths 27 is tight in C* for every a € (%, %).

It will be convenient to introduce the following notation. Given f, g € E, we use the
shorthand

1_ Ye - Ye),g(¥?
t(f)_gz Hzf( )’ J?t(f)zgl 2Hzi£)g( )
We then have the following tightness criterion.
Lemma 4.2. Let p > d + 1. Assume that forany f,g € E, |s —t| < 1, and ¢ € (0, 1],

1E,(Hllee < Clflelt =51, [T (L], < ClflEelglel — s,

where p > 3/(Bag — 1). Let furthermore Assumption 2.7 hold with k > %. Then the

Sfamily {ZF} < is tight in €* ([0, T], B ® By) for any « < ag — 1/p.
Proof. Recall that with the above notations, one has from (3.17)

(25, 0); =I5, (FF(x.0), (Zg,(x, ), = T3, (F (x.0), FF (&, ).
By the assumption for |[£| < 3 one has for |s —¢| < 1 and |[x —x'| < 1,

IDZE ,(x) = D' ZE ,()llr Z |7, (DEFF(x, ) — DEFF(, )L,

SIDEF(x, ) — DEF(Y, )|l — 1%
< sup [ DEF(y, )|elx — x||t — 5]%

~

velx.x']

S+ )™ P = X[l = 5]%,
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where we wrote [x, x'] for the convex hull of {x, x’}. Here, the last bound follows from
Assumption 2.7. It then follows from Lemma A.1 that, for B as defined in the appendix,
E||Z§’l||2 < |t — s|P*0. We choose ¢ to be any number in (0, 1 — d/p).

It similarly follows that for |k + £| < 3 and |x — x'| < 1

IDYDEZE  (x, ) — DYDEZE ,(x', )l o2
< J¢ (D*F¥(x,) — DXFr(x', ), DEF*(X, -
~ ” S,l( X t(xs ) X l(-x3 )1 X J(x’ ))”LP/2
ij

< sup IDEF(, )IEIDCF G, Dl elx — x| — s

~J
YeElx,x’]

S+ )T +E) ™ |x — x|z — 512,

(and analogously when varying x). Since «p/8 > d by assumption, we can again
apply Lemma A.1 with p/2, thus yielding E||Z{ , ||g/ 2 < |t — s|P%0. Since furthermore
! 2

p > 3/(Bap — 1) by assumption, the conditions of Lemma 3.13 are satisfied and the
claim follows for any o < g — 1/p. O

Proof of Proposition 4.1. The arguments are quite different for the different ranges of
H, but they will always reduce to verifying the assumptions of Lemma 4.2.

Firstlet H € (%, %). The first assumption of Lemma 4.2 follows from Proposition 4.5
below with g = H and from the trivial bound

1
27 vVt S, VYe<l, t<T,

while the second assumption follows from Proposition 4.7 below. Both hold for any
P < px/4 where p, > max{4d, ﬁ}, and the proofs of the propositions are the
content of Sect. 4.1.

The ingredients for showing tightness of Z¢ where H € (%, 1) are given in Sect. 4.2,
starting with a bound on J analogous to that of Proposition 4.5. Unlike in the proof
of that statement though, we do not show this by bounding the conditional variance
E(|Jf (S W2 F Y). This is because, as a consequence of the lack of integrability at
infinity of ” when H > %, it appears difficult to obtain a sufficiently good bound on
it, especially for H close to 1. (In particular, the best bounds one can expect to obtain
from a quantitative law of large numbers don’t appear to be sufficient when H > %.)
The required bounds are collected in Corollary 4.17 which yields the assumptions of
Lemma 4.2 with ag = % and arbitrary p.

Finally we take ap = % when H = % then [[J5,(H)llr < 1/fsl [ f(Y®)|2dr <
Cllflles/It —s| by Burkholder-Davies-Gundy inequality, and similarly the second
order processes satisfies the bound:

t u 1 t
22, 9, = | /0 fo FODEidBAB, + 5 /0 FODR)

SIFlelglels = sl,

Lp

allowing us to again apply Lemma 4.2 and concluding the proof. O
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4.1. The low regularity case. This section consists of a number of a priori moment
bounds, which we then combine at the end to provide the proof of Proposition 4.7. These
uniform in &€ moment bounds follow from the Holder continuity of Y in a subspace of
LP" fora sufficiently large p*, in particular ergodicity of ¥ does not play any role.

We will make repeated use of the following simple calculation, where we recall (3.5)
for the definition of the distribution 7.

Lemma 4.3. Given t > 0 and H < %, let W: [0, t]2 — R be a continuous function

such that for some numbers ¢ > 0, § > —2H, y,¢{ > 1 —2H, and C, é, C>0it
holds that

W@, < Clrlf, Wi, r) — W) < ClrlP (1A B0 4+ Cef=51s — r|f,
4.1

forall s,r € [0, t]. Then, one has the bound

t t
‘f / \y(s,r)n”(r—s)dsdr'5K(Cr2H+ﬂ+érﬁ+182H—l+éz<+2Hsﬁ—¢),
0 JO
4.2)

with the proportionality constant K depending only on B, y and ¢. The same bound
holds if the upper limit of the inner integral in (4.2) is given by r instead of t.

Proof. Let I be the double integral appearing in (4.2). As a consequence of Lemma 3.6,
we can rewrite it as

t 13
I = —ZaH/ / (\IJ(s,r) — W (r, r))lr —s|2H_2 dsdr
0 Jo
t
+2H/ W, )1t —rPH i PE Y ar £ 10+ .
0
We then have

t t
Ihlscf rﬁ/ (LA (s —rl/e))r —s|*P 2 ds dr
0 0

t t
+C8ﬁ7§/ / Ir —s|?"* 2 ds dr
0 Jo
t
< Gl / rﬂ/(l Al P22 dudr + CeP=¢ 21+
0 R
< C2H1 B+l | G oB—¢ 2HH
We used the conditioned imposed on 3, y and ¢. Regarding I, we have the bound
t
o] §Cf L e e e s
0
1
= Ct2H+ﬁ/ (10— r P27 2 ar,
0

and the claim follows. |
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Note that replacing W (7, s) by W, (r, 5) = 22 W (rr, 75) and ¢ by ¢/, the left-hand
side of (4.2) is left unchanged. Regarding the bounds (4.1), such a change leads to the
substitutions C +— Ct2H*8 ¢ > ¢/, C > Ct2H*F and C > Ct2H*P. All three
terms appearing in the right-hand side of (4.2) are invariant under these substitutions.

Remark 4.4. The proof of Lemma 4.3 works mutatis mutandis for W taking values in a
Banach space, for example L”. We also see that if ¥ is upper bounded by a finite sum
of terms of the type (4.1) with different exponents 8 and y, then the bound (4.2) still
holds with the corresponding sum in the right-hand side.

We perform a number of preliminary calculations. For this, it will be notationally
convenient to introduce the shortcuts

t
Yé 1_
I8, (f) =/ FedB,, I =2z = (),
s
for f € E (with values in R™).

Proposition 4.5. Let H € (%, %) and let Assumptions 2.2 and 2.3 hold for some p, > 2.
Then there exists a constant C such that, uniformly over s > 0,t > 0, and f € E,

1S (Ollee < ClFIE(E 1t =51 v 1t = s1). (4.3)

Proof. Let FY denote the o-algebra generated by all point evaluations of the process Y,
and FY the corresponding filtration. Write p for p, for brevity. Since B is independent

of ¥ and the L? norm of an element of a Wiener chaos of fixed degree is controlled
by its L? norm, we have

12 (O = [EEIE(HDPTF) P < clBUE (DX FDlIn, @)

for some universal constant ¢ depending only on p and on the degree of the Wiener
chaos, so that

Lo 4.5)

t ot
e < | [ [ ransain' - rarar

N N
Since f € E isin L? by Assumption 2.3, it follows from Assumption 2.2 that

I FODFXE) — FED? e SUFIE(0/E1T AT).

We can therefore apply Lemma 4.3 with y = H and 8 = 0 so that, for || f||g < 1, one
has

IE (OIFp S e — s+t — s, (4.6)

whence the desired bound follows. (The condition y > 1 —2H is satisfied since H > %
by assumption.) O

We now consider the second-order process J given by
1 v
_ Y8),g(Ye -
I (f ) = &' 2H 0 < g1l / f FOE)dBQ) gV dBw), (4.7)
N s

and bound it in a similar way. Recalling that (f, g),, = fy< f, g)du, we first obtain a
bound on its expectation.
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Proposition 4.6. Let H € (%, %), let Assumptions 2.2 and 2.3 hold for some p, > 2,
and let f, g € E. One has

IETE,(f ) | F Y ee SUFIENNE (e 2 1t — s v it = s)),
provided that 2p < p,.

Proof. 1t follows from (4.7) that we have the identity

1-2H

E(J, (f.9)|F) = / / FYHe¥Hn"(u—v)dudv,

and we conclude from Lemma 4.3 and the bound Hg(Ys)(f( wrw) — FX) ||LP S
I£IElgle(lw/el® A1) exactly as above. O

Proposition 4.7. Let H € (%, %), let Assumptions 2.2 and 2.3 hold for some p, > 2, let
f,g € E, and let 2p < p.. Then there exists a constant C such that

|3 (£. 0] = ClflElgle(e 21 — s v |t —s]).

If g is a constant, one obtains a stronger upper bound of the form
1-H +H , J1-2H 2H
Ifllelgl(e2 1 — 512" ve |t —s*).
Proof. By Proposition 4.6, it suffices to obtain a bound on

|32 .(f. &) —ETE (£ 1 FD) .-

As a consequence of Proposition 3.4 and (4.4), we have the bound

|3¢ (£, 8) —EWE (£ ) | FD)| o = V2| T, (F D) ler

where we set
~ t v ~
IS, (f,8) = 51—2”[ / FYE)dBu) g(Ye)dB(v),

for a fractional Brownian motion B independent of B (and Y). We furthermore restrict
ourselves to the case s = 0 and m = 1 without loss of generality.
At this point we note that for every H > %, one has the identity

((JO,(f 2)) ‘J—"Y // e (s, s (s — s') ds ds’, (4.8)
where we have set
82_4H s ps’
Pe(s,s") = g(Yf)g(Yf/)/O /0 FIYOYFXYD 0" (r —rdrdr'.

As a consequence of (4.4), we deduce from (4.8) the bound

e (4.9)

~ t prt
1355 013, S | fo /0 g (s, s (s — 'y ds ds’
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We now bound ¢, in such a way that Lemma 4.3 (combined with Remark 4.4) applies
with & = ¢,. In order to apply this result, we first verify that the first bound in (4.1)
holds. Applying Holder’s inequality we obtain for 2p < p,,

|pe(s. )] o < CEEHNg(YD32,

/0 | /0 OO G =y dr dr’

Lr
(4.10)

Since the last factor is the same expression as the right-hand side of (4.5), it is bounded
as in (4.6), thus yielding

[ @59 e S U7 I g% (2 v 2 s).

Regarding the second bound in (4.1), we note that, for s’ > s and o« > %, one has

Ge(s.5) —e(s.5) = 2 g(Y)g (Vo) [ [ FOEVFOYE) Ir — ' PH=2 dr dr
+e2 Mg (V) (8(Y9) = (YD) Jo Jo FODFX) 0" (r =1y drdr'.

Since 2p < p, and [ f;/ lr —r' P22 drdr’ < |5’ — s|*", the LP/? norm of the first
term is of order =41 f ”125 llg ”125 Is’ —s|2H. By Holder’s inequality, the second term is
bounded similarly to before by

e M g (Y 20 18(YE) — §(YE) I 12

/0 ‘ /O PO — ) drdr

Lr
By Assumptions 2.2 and 2.3, the factors involving g are bounded by

gl (Is" = s1"e=" A1),
while the remaining factor is the same is in (4.10), thus yielding a bound of the order

2m4H | 12 (o2 (2H \, 2H—] H_—H
@ (s, 8") = pe(s, Mo S & 1A EIElE (s> v e =ls)(Is" = s1Te™ A T).

Applying Lemma 4.3 (and Remark 4.4) and inserting the resulting bound into (4.9),
eventually yields the bound

135, Cf- DNTr SUFIENNE (11 + 221 1), @1

as desired. (Note that the second term is bounded by the first and the last one which is
why it was omitted in the statement.)

In case g is a constant, the second term in the expression for ¢, (s, s’) — @.(s, s)
vanishes identically. Since this is the term responsible for the summand proportional to
712 in (4.11), the claim follows. |
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4.2. The regular case H € (%, 1). For the case where the slow variables are driven by

a fractional Brownian motion of higher regularity, H > %, we exploit the ergodicity of
the fast motion even for proving tightness for the first order processes.

To prove the tightness of the processes Z;7, we take a different strategy and estimate
higher order moments of the Z{ , and Z; ,. This requires us to estimate the expectation
of multiple integrals of the form

¢t 2P
/ / ]_[ fiY))dBy, ---dBy,,. (4.12)

For the second order processes, half of the upper limits of the integrals are given by one
of the #;’s, but since we will not need to exploit any cancellations these integrals are
controlled by the bounds on the hypercube. For p = 1, it is easy to see that this integral
is of order €27 ~1¢, but the case p = 2 is already more complicated:

/ f Hfl(Ys)dB,I .--dBy,

t t
=C/ / E(]_[ﬁ(Y,f))ltz—tlle*ﬂm—t3|2H*2dt1---dt4. (4.13)
0 0 iz

If we look at the regime #; < t» < 13 < t4 say and write P/ = P;/, the first factor is
given by

4
E(l_[ft(YS /fl fh— t1 13 12(f3Pt4 t3f4))
i=1

Since f34 = f3P},_,, fa is no longer centred, we unfortunately do not have very good
bounds on this expression. One can however do better than exp(—c|t4—13|/€): subtracting
and adding the mean of f3 4, we can write the expression as

/ 1P (FaPf_ (f3a— f30)di+ f34 fio, (4.14)

where now the first term is bounded by exp(—c|?4 —?2|/¢) and the second term is bounded
by exp(—c|t4 — t3]/¢ — c|t — t1]/¢). This is still not optimal: we note this time that we
can recenter f>34 = szt§7t2 (f3.4 — f3.4) “for free” since fi has mean zero, so the
first term is actually of order exp(—c|ta — t1]/¢). It is then not too difficult to see that,
the contribution of the second term of (4.14) to the integral (4.13) is of order gt =242
while the contribution of the first term is ¢*¥~!z, which is of lower order for ¢ > ¢. Our
aim is to generalise such considerations to arbitrarily high moments.

In particular, the “correct” way of rewriting the factor E( 2, fi(Y)) so that it
yields usable bounds is in terms of its cumulants. Given a collection {X;};<; of random
variables and a subset A C I, we write X4 as a shorthand for the collection {X;}ica
and X“ as a shorthand for [l;ca Xi. Given a finite set A, we write P(A) for the set of
partitions of A. We also write E. X 4 for the joint cumulant, so that one has the identities

EX'= Y []EXa. EX;= ) Ca[]EXx" (4.15)

AeP(I) AeA AeP()  AeA

where Ca = (|A] — DI(=DIAIEL
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Proposition 4.8. Let Assumptions 2.1 and 2.3 hold for H > % For any k > 2 and any
S1,...,8 € [0,¢1], there exist constants ¢, C > 0 such that the following holds. Let
fis..., fr € E with fyfid,u =0, lets; <...< sy andset X; = f;(Yy;). Then, one

has the bound
EcXpg = Cexp(—¢ Y Isi —s51) [T Al
i j<k i

where [k] denotes the set {1, ..., k}.

Proof. Note first that since c is allowed to depend on £, it actually suffices to show that
E. Xk < Cexp ( —csup; g ISiv1 — s,-|). From now on we fix i, € {1, ..., k} to be the

index which realises that supremum. Let ¥ be an independent copy of ¥ and set
5( {fj(Ysj) ifjfi*,

= f,-(l?sj) otherwise.

The most important property of the joint cumulant of a collection of random variables
is that if it can be broken into two independent sub-collections, then the joint cumulant
vanishes. As a consequence, we have

EcXj) = EcXjg —EcXpg= Y CA( [TEx* -] E)“(A).
AeP(I) AeA AeA

We now put a total order on the elements of a partition A by postulating that A; < A»
whenever inf{a € A} < inf{a € A3} (this is just for definiteness, the actual choice of
order is unimportant). We can then write the above as a telescoping sum, yielding

E. X = Z CAZ(EXA_E)?A)(RHEAEXB)( 1_[ E)?B).

AeP(I) AeA B>A, BEA
(4.16)

We fix A C [k] suchthat EX# # EX4 and write A = {ay, ..., a;} with £ = |A| and
i > a; increasing. We also write j, < £ for the index such thata;, <i, and aj,11 > i..
(This necessarily exists since otherwise EX A = EX A)Fori < £ and n > 1, we also
write T; : E,, — E,4 for the operator given by

def

ng = fa,'Ptig’ 1 = Sa;;1 — Sa;>»

whose norm, as an operator from E, to E, 41, is bounded by a (possibly n-dependent)
multiple of || f, || £, since itis of order || f, || £ ¢~ from E x E,, to E,,41, when restricted
to functions of vanishing mean, by Assumption 2.1. We used the continuity of multipli-
cation of functions. It then follows from the Markov property that

EXA:/;)TI...Tg_lfW du, (4.17)

(this is easily shown by induction over £) while we similarly have by the definition of
X

EXA:/yTl...Ti*_lfai*du/yTi#l...Tg_lfazdu. (4.18)
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2 4 6 8 10

1 3 5 7 9

Fig. 1. Example of pairing and partition of 10 elements

This is because, setting A; = {aj,...,a;} and A = A\Aj, one has EXA =
EXA1 EX4A2 by the definition of X, so that (4.18) follows from (4.17). Writing
g = Tl‘*+1 . Tg_lfaz S Eg_l‘*, it follows that

EX4 —EX4 = /T] ...Ti*<g —fgdu)du.
The spectral gap assumption (2.1) and the definition of i, then imply that

[EX* —EX*| < Cexp(—clsiyer —si,) [ | Il full -

acA

Combining this with (4.16) immediately leads to the claimed bound on the corresponding
cumulant. O

The first identity of (4.15) combined with Wick’s formula for the moments of Gaus-
sians now suggest that we should rewrite the expectation of (4.12) as a sum over terms
indexed by pairs (A, ) where A is a partition of [2 p] arising from (4.15) and represent-
ing a product of cumulants of the f(Y;) and 7 is a pairing of [2p] arising from Wick’s
formula.

Figure 1 for example represents the pairing 7 and partition A given by

T ={(1,2), (3,4, (5,6), (7,8, (9, 10)},
A ={{1,3},{2,4,5},{6,7, 8}, {9, 10}} (4.19)

Each pairing (i, j) yields a factor |s; — s |*H=2 while each element B of the partition

yields an exponential factor of the form ]_[l-) jeB €Xp ( —clsi —s; |) thanks to Proposi-

tion 4.8. Since we consider the case H > %, this yields a locally integrable function in
the expression for the expectation of (4.12), so our analysis mainly focuses on the large-
scale behaviour. We will show then that the terms with A = 7, yield a contribution of
order e 2#=Dr¢P which dominates our bound, while all other terms are of higher order
in £/t. We now proceed to formalising this.

Let G = (V, €) be a graph with vertex set }V and edge multiset £ (multiple edges
are allowed). Edges e € & are oriented from e_ to e, and we only consider graphs with
e+ # e_. We also label the vertices by two exponents «+ : £ — R_. Finally, we assume
that we have a “kernel assignment”, i.e. a collection of functions K,: R — R (with
e € &) such that

1K) < C(111% 1y <1 + 1819 21). (4.20)



124 M. Hairer, X.-M. Li

We denote by || K. ||, the smallest possible constant C appearing in the above expression.
For those who are not familiar with such graph representations, such a graph will be
used to encode expressions of the type

Ig := /l;nd [ KeGe. = se)o(xr. ... xi)dx. (4.21)
eef

Each of its nodes u represents an integration variable s,,, each edge e represents a factor
K., and the resulting expression is integrated against some bounded function ¢. The
exponents «— (e) and o4 (e) indicate the singularity of K, at 0 and at infinity respectively.

Definition 4.9. We say that such a labelled graph is “regular” if, for every subset Vy C V,
we have

Z a_(e)+|Vo| > 1. (4.22)

ecf e el

The significance of this condition (also called Weinberg’s condition) is that it guarantees
that the function K9 on RY given by

K9(s) = [ [ Ke(se, — se) (4.23)
ec€

is locally integrable [71] where s, is the e. component of s € RY. (See also [28,
Prop. 2.3] for a formulation closer to the one given here.)

We will be mainly interested in the large-scale behaviour here. To describe this,
consider a partition P of V. We say that such a partition is tight if there exists A € P
such that A N'V; # @ for every connected component V; of G. Given P, we then also
write u ~ v if there exists A € P with {u, v} C A.

Definition 4.10. We then say that a labelled graph as above is “integrable” if
Y w@+[Pl<1, (4.24)
ece_Fey
for every tight partition P. (Note the similarity with Weinberg’s condition.)
The following is then an immediate consequence of [28, Thm 4.3].

Proposition 4.11. Let G be a regular and integrable graph with m connected compo-
nents. Then, there exists C depending on G such that

/ JIK9®)lds < L [TIKeNe.
[-L.L] ecE

uniformly over L > 1, with proportionality constant depending only on the labelled
graph G, where || K.||. is as defined by (4.20).

Remark 4.12. Our bound on the large-scale behaviour of the kernels K¢ is weaker than
the bound [28, Eq. 4.1] since we assume no bounds on the derivatives. The reason why the
result still holds is that we assume local integrability, which avoids all renormalisation
issues and therefore gets rid of regularity requirements.
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An immediate, but very useful, corollary is the following.

Corollary 4.13. Let G be a regular graph with m connected components and let L > 1.
Let B: £ — Ry be such that

D (asle) = @)+ [Pl < 1, (4.25)
e e_jey

for every tight partition P. Then, there exists C depending on G and B such that

f L IK9@ldr < L™ [TLPFOK .
(=L.L] eek

Proof. Tt suffices to note that we can assume that the kernels K, vanish outside of
[—2L,2L] since this does not affect the value of the integral. If we then consider the
graph identical to G, but with its labels replaced by (a—, oy — B), then (4.25) implies
integrability for the new graph by (4.24). The local integrability condition (regularity)
still holds, so Proposition 4.11 applies. It remains to note that since 1 < (L/|t A Li<pi<t,
decreasing o4 (e) by B(e) in (4.20) has the effect of increasing the norm || - ||, by (at
most) a factor (2L)P(©), provided that we do consider functions supported in [-2L, 2L].

O

We will make use of the following property.

Lemma 4.14. Let G be a graph obtained by deleting some of the edges of G but without
changing its connected components. If G is integrable, then so is G itself.

Proof. This is immediate from Definition 4.10, combined with the fact that the o (e)
are negative by assumption. O

The following simple result will also be useful.
Lemma 4.15. If o, (e) < —1 for every edge e of G, then it is integrable.

Proof. Let P be a tight partition of the vertex set VV of G and let Gp = (Vp, Ep) denote
the graph obtained by removing self-loops from G/~, with ~ obtained from P as in
(4.24). Then Gp is connected by the definition of tightness so that |Ep| > |Vp| — 1,
which translates into |[{e € £ : e_ # e;}| > |P|— 1. Since o4 (e) < —1 for every edge,
the bound (4.24), and therefore the desired claim, then follow at once. O

‘We now use these preliminary results both to bound J and J and to determine their
limits in the case H > %
Our main technical result is the following bound.

Proposition 4.16. Let Assumptions 2.1 and 2.3 hold for H > % andletx € (0,2—2H).
For f,g € Ewith [ fdu = [ gdu =0, set

C(f,e) =T =2 (f, L' )+ (g. L' 27 f),).

Then, for every p > 1 and f € E*P with [ fi diw = 0 for every i, setting

M, M, 2p p
Ly(f) = /Ll "'/sz (]l:[l fj(Ytj))(]!:[] |2k — tzk—1|2H_2> dty - --dtyp,
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there exists a constant K > 0 such that

p
‘IZp(f) - l_[ I[Lok—1, Mag—1]1 N [Lok, My 1|C(foks frk—1)| < KLP™F, (4.26)
k=1

where L = sup; |[M; — L;| Vv 1.

Proof. We fix p and write I as a shorthand for /5,(f). The properties of cumulants
show that, setting X; = f;(Y;,) as previously, / is given by

I = Z IA,

AeP((2p])
sz
Irn= / / l_[ E XA)(H |22k — tzk—1|2H72> dt---dtyp.
Ly " pen

Note first that since the f; are centred, we have /o = O unless |A| > 2 forevery A € A.
There is furthermore one special partition, namely A, = {{2k — 1, 2k} : k € [p]}. For

the summand generated by this ‘base’ partition we have In, = ]_[,f:] 12k — 1, 2k),
where we set

Iw):/L fL E(fi(Ys) fe (YD) It — s|*P =2 dt ds.

We then note that, for a < b and f, g € E centred, it follows from the spectral gap
assumption and the fact that E, E; C L*(u) by Assumption 2.3, that

b
/ E(f (Y0)g(Y) 1t =2 dt = C(f, 9)loetan| S I fllgle N0,
(4.27)

for some fixed constant c. It follows from (4.27) that

My
|1k, €) = [[Lg, M) O [Le, MlIC(frs fo)| S / e CULemsInMe=s) gg <,
Ly

and that 7, differs from the desired expression in the statement by an error of at most
owr=h.

Since I = Y aeP(2p) Ia and we already obtained (4.26) for I replaced by /a,,
it remains to show that [Io| < LP™¥ for every partition A # A, with « as in the
statement. Fix such a partition A from now on and write again ~ for the equivalence
relation induced by A on [2p]. We then define a graph G with vertex set V = [2p] and
edge set £ = Ep U Ea, where

Ep={Ck—=1,2k) : kelpl}, &Er={w,v):u~nv}h
We furthermore assign kernels to the edges of Ga by

1|2 fore € £p,

K1) = { el otherwise, (4.28)
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so that Proposition 4.8 yields the bound
Al S / |K9% ()| d1.
[0,L1?P

The kernel assignment (4.28) is consistent with the exponents given by

() = 2H — 2 for e € &3, () = 2H — 2 fore € Ep,
“=t¢I=10 otherwise, o+le) = —2  otherwise,

whence it immediately follows that G4 is regular.

It now remains to find a function 8: £ — R, allowing us to apply Corollary 4.13 to
G For this, we construct a set 7 and set 8(¢) = 1 — k for e € 7 and 0 otherwise. To
construct 7 m consider the graph Ga which has V := A as its vertex set and such that
its edge set Eis given by

£ = {(wa @k — 1), A(2Kk)) : wA 2k — 1) # wA(2K)},

where A : [2p] — A maps an element to the unique element of the partition A that
contains it. In other words, G is obtained by quotienting G by the partition A and then
removing self-loops. Let now 7 C Ep be such that T = 7T is a maximal spanning
forest for QA. In the case of (4.19) for example, one could take 7 = {(1, 2), (5, 6)}.
With « as in the statement of the proposition, we now set 8(¢) = 1 — k fore € 7 and
0 otherwise. The reason why this choice of g satisfies (4.25) for the graph G, is that
by construction the labelling y = a4 — B is such that G contains a spanning forest T
consisting of edges e with y(e) = 2H — 3 + k < —1. (To build a reduced set of edges
from & = Ep U Ea, we start with 7 and then connect its components using edges in
Ea.) It then remains to first apply Lemma 4.14 to reduce ourselves to considering Ga
and then apply Lemma 4.15.

Denote now by m the number of connected components of Ga and note that since
every element of A is of size at least 2, C;A has at most p vertices. It follows that the
number of elements in 7 equals at most p — m, so that Corollary 4.13 yields the bound
In < L LU=P=m) — [ p=k(p=m) which is bounded by L”~ unless m = p. Since
the only partition A yielding m = p is the complete pairing A,, the claim follows at
once. ]

Corollary 4.17. Let the assumptions of Proposition 4.16 hold. For H € (%, 1) and
f € E with f f(y) u(dy) = 0, one has for every p > 1 the bounds
1
15 (O e S 2, 15, (Dller S,
uniformly overt < T (for any fixed T > 1) and ¢ < 1.

Proof. For integer p > 1, we note that as a consequence of Wick’s theorem and the fact
that Y is independent of B, one has the identity,

P
E(J5, ()" = Cpe” / E(F ) () [T ot = sy ds.

[0,t/€] k=1
(4.29)
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where C,, = 277(2p — 1)!!. For t > & we apply Proposition 4.16 with L = t /¢, so that
‘E(J&,(f))zl" < eP(1/e)P 4P (1)e)P < 1P 417 < 1P

For t < ¢, (4.29) is bounded by C8p||f||i[2)p|t/g|21‘1p < tP. One similarly obtains the

bound E(J§ ,(f. 8))” < 17, completing the proof. O

5. Identification of the Limit

In this section we complete the proof of Theorem 3.14 by identifying the limit (in law)
of Z# as ¢ — 0. The proof proceeds in two steps. First, in Proposition 5.3, we show that
the first-order process Z itself converges in law to a limit W with covariance given as in
(1.8). In a second step, we then exploit martingale techniques, and in particular [39], to
obtain convergence of the second-order process Z to the limit described in Theorem 3.14.
Recall that, by (3.17),

1omfix - et 1-2H pfixe I
(Zﬁ,l(x))i =2 HZS,f , (Zi,[(x’x))ij 2 81 ZHZS’[ J .

Proposition 5.1. In the setting of Proposition 4.1, the family of random rough paths Z°
converges in law, as ¢ — 0, to the unique (in law) random rough path Z. such that the
Sfollowing hold. The process Z is a B-valued Wiener process with covariance given by

E(Z,1(x) ® Zup(¥)) =[5, 110 [, v]| (S(x, %) + D(E, x) 1), (5.1

with X as defined in (1.6). The “second-order” process 7 is the I3y-valued process such
that for any x, % in R¢

t
Zs,t(xvi) :/ Zs,r(x) ®dzs,r()_c) +(t —5)X(x, X),

where the integral is interpreted in the It6 sense.

Proof. The convergence in distribution of any finite collections of the stochastic pro-
cesses follows from Proposition 5.11 below. By Proposition 4.1, (Z¢, Z?) is tight in
€* ([0, T], B& By) for suitable o € (%, H), so the weak convergence holds with respect
to the rough path norm on € ([0, T'], B ® By). O

5.1. Law of large numbers. We will need the following quantitative version of the law
of large numbers. Let E C E| C E» be Banach spaces of functions ) — R containing
constants and such that pointwise multiplication from E x E7 into E; is continuous.

Lemma 5.2. Let E C L* and E» C L?, let the spectral gap condition (2.1) hold for
n=1,2, andlet f, g € E. Then, the bound

T
| [ st =1es R, < VA+0TIf I Ighs, 52

holds uniformly over t, T € Ry with a proportionality constant depending only on the
constants appearing in the two assumptions.



Generating Diffusions with Fractional Brownian Motion 129

Proof. Writing f as ashorthand for f (Y;) and similarly for g, the square of the left-hand
side of (5.2) is given by

T r
2/ / (E(fsgs+tfrgr+t) - E(fsgs+t)E(frgr+t)) dsdr.
0 0

Since E C L*, Holder’s inequality shows that the integrand is bounded by some multiple
of | f ||% gl % It thus follows from the triangle inequality that the required bound follows
fort > T so we assume ¢t < T from now on. Using the same bound on the integrand,
we can further restrict the inner integral to impose s + ¢ < r at an additive cost of order
atmost tT| f ||% Ilg ||%5. On that smaller domain, we can then rewrite the integrand as

E(fsgs+t(Pr—s—t(fPtg) — (/s Ptg>u.)(Ys+t))~

By the spectral gap assumption applied to f P;g € E», we have the bound

I Pr—s—i (fPig) — (fs Pig)ullEy S e U DN fPglle, S e D fllelglle, -

Combining this again with Holder’s inequality, E C L*, and E; C L?, we conclude
that the integrand is of order e =" =571 || f ||%5 llg ||%5, thus yielding a contribution to the
integral of order T||f||]25 ||g||12E as desired. |

. . 1
5.2. Identification of the first-order process . We treat separately the cases H < 5 and

H > %, while the case H = % is straightforward and will be considered when we put
both cases together in Proposition 5.11 below.

5.2.1. The low regularity case Let H € (3, 3). Conditional on Y, the process J¢,(f) =

g1~ H fA ! fX)dB(r) is centred Gaussian. In order to identify its limiting distribution,
it thus suffices to show that its conditional covariances converge to a limit that is inde-
pendent of Y. This is the content of the following result.

Proposition 5.3. Let Assumptions 2.1 and 2.3 hold for H € (%, %), and let Assump-
tions 2.2 hold for some p, > 4. Let f,g € E and let u < v and s < t. Then, we
have

lim (S5, (/)o@ 1 F) = 15,110 [w, v]| C(£, 8),

in L%, where C(f, g) = sTQH + )((f. L172H g),, + (L172H £, ¢) ).

Proof. We work in components it is therefore again sufficient to assume thatm = 1. We
first consider the case [u, v] = [s, t]. A straightforward calculation similar to the one
given in (3.13) shows that, setting «y = H (1 — 2H), one has the identity

E(J2, ()T () | FY)

B -l
= e P (e, - gD dudo

2 s—t 25+|v| 2

t—s
+ Hel™2H /(; P Vo) + ([ Vg 2) dut
(5.3)
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Provided that 2p < p,, the size of the L”-norm of the last term is at most of order
IfNElgEl — S|2H81_2H, so that it does not contribute to the limit considered in the
statement. (Note however that in the special case H = % which we do not consider here,
this term is the only surviving one, which contributes to the fact that the conclusion of
the lemma still holds in this case.)

Regarding the first term, we note that changing the sign of v is the same as swapping
f and g. Taking s = O (by stationarity) and performing a change of variables, it remains
to show that, for any fixed r > 0,

LoLa_y
e /0 f V2 (F (V)8 Yy 2) = [ (Y)g(Ye)) du dv

FQH+1) pi-2
H(1-2H)"’

8y (5.4)

in L2 as ¢ — 0. We set

~

13

~ 1 H

. = ——aHe/ V=26, dv,
2 0

with

2

G, = / (P ()8 V) — F(V)g(Vy)) du

To show that lime_o I, = ITQH + 1)(f, £'72Hg), in L?, we treat the values of v
close to the singularity separately from the others, so we fix some (eventually sufficiently
small) exponent «. For “small” values of v, we then have the bound

e g
O A = T P P P R (P P
0 0

S B FlElglE,

which converges to 0 as desired for any fixed ¥ > 0 since H > %
For the remaining values of v, we apply Lemma 5.2, which yields the bound

6o =2(2 = 101) (Pt 90 = (1. 0) |, S VETT A+ ToDG = eloDl Flslgl e

1
For k < 1—amy We furthermore have the bound

r 4
s/gvz””\/efl(l + D — ) dv < «/8t/g(v2H*2+v2H’%)dv
& ek

K

t
o0 e 3 |
< \/87(/ p2H-2 dv+/ p2H-3 dv) < e R(2H) 7 o 12H 2H
ek 0
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which converges to 0 as ¢ — 0 for every fixed . We conclude that

lim I, = —ay lim : UzH_z(f —elv))((Puf. &) — (f. 8)u) dv

e—0 e—0 Jor

—ay lim UZH_2t(<Pvf’g>u —(fs g)u)dv

e—=0 Jo

1
ST@H +1)(f, £,

holds in L2, as claimed.
We now consider the case when [s, ) N [u, v) = @ and assume without loss of
generality that < u. We then have

B (D1 @ 1 F7)| = an = FRH2 (g (¥ dF dr]

f / 2H 2drdr < oo.

Since this is multiplied by &!=2 it follows that E(Js,( NIE L@ IFY) — 0 in that
case. The general case then follows immediately since we have J¢,(f) = J¢,(f) +
Ji(f) forany s < u <1, so that it can be reduced to the two cases we just treated. O

5.2.2. The high regularity case Let H > % We first show that the process Z is Gaussian
with covariance given by (5.1). For this we recall relations between cumulants and
expectations. Fix a finite set A as well as elements f, € E and intervals [s,, 7;] C R for
every a € A. Given a subset B C A, we write G(B) for the set of pairs (A, p) where
A € P(B) is a partition of B without singletons and p is a pairing of B (i.e. p € P(B)
contains only sets of size two). We also write [s, ]p C R for the domain Xucn [Sa, tal.
Given G = (A, p) € G(B), we then set

Je = (—e2~ aH)IB‘/ Ec(fa¥) :aeB') [] lra—nl"?ar
ls.715 B'eA {a,b}ep

In order to extract a formula for the joint cumulants of the J Ss ,’s, wenote thatif BN B, =
¢ and G; € G(B;), one has

JéluGz = ‘]él ’ Jéz’ (55)

where G| U G, € G(B; U By) denotes the natural concatenation of G; and Gp. We
furthermore write G.(B) C G(B) for the set of “connected” elements, namely those

airs G = (A, p) such that GV EAvV p = {B}, where we use the usual lattice structure
P
of the set of partitions of B.

Lemma 5.4. Let Assumptions 2.3 holds for H > % and f, € E, then for every B C A,

E(J, (fo)aeB)= > J.

GeG.(B)
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Proof. As a consequence of (5.5), we can write

E[[ o= > J= Y >

acA GeG(A) A eP(A) GeEG(A): GV=A"

- Y 11 % %

A'€P(A) BeA' GeG.(B)
Comparing this to the first identity in (4.15), we conclude the proof. O
This allows to conclude:

Lemma 5.5. Let Assumptions 2.1 and 2.3 hold for H > % Let f, € Ewith [ f,du = 0.
Then, for any index set B with more than two elements,

Ec(gli_% Jg . (fa) s a€B)=0. (5.6)

Consequently, the limits {Jy, 1, (fa)}aep are jointly Gaussian with covariance |[sq4, t;] N

[sp, 11 C(fas fb)-
Proof. Let G = (A, p) € G.(B) with | B| even and note that J, can be written as

Jé = (—O{H)|B|g|B|/2\/J [ 1_[ Ec(fa(Yra) ‘ae A) l_[ |ra —rb|2H_2dr.
L DN {a.blep

We then note that if |B| > 2, elements (A, p) € G.(B) are always such that A # p.
We can therefore apply Proposition 4.16 with 2p = | B|, which shows that

B
JE] < elBV2gx =12

which converges to 0, thus yielding (5.6) as claimed. By Proposition4.16, forany f; € E,
u <vands <t we have

tim [E(J2, (), () = ILs. 110 [, v C (i, f7)] = 0.
Since Gaussian processes are characterised by the fact that their joint cumulants of order

three or higher all vanish, the last claim follows. O

5.3. Convergence of the second-order process . In this section we assume that H €
(%, D.IfH = %, L= fot f(Y?)dB, is already a local martingale, otherwise we make
a decomposition as follows. Write B! = E(B, — B; | F?) for r > t and write

1 t
TE(f) = ez—Hf fY&dB, =M + R/,
0
where, setting f = Jy f(x) u(dx) and f=r—-1
1 4 ~ 1 oo ~ —
M/ =gz—H/ f(Yf)dB,+erH/ (Pr—t f)(Y{) dB], (5.7)
O &

t

. _ o8] - _
R/ =¢2"H B, — a%*H/ (Pes F)(Y) d B (5.8)
t £
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The convergence of the integral is guaranteed by the fact that |§,’ | < (r—nHE-D-

and P, f — 0 exponentially fast, thanks to the centering condition on f. This clearly
illustrates why have no need to assume that the coefficient F (x, -) itself is centred for

H < % since the first term in le obviously converges to 0 in that case. For H = % we
write M/ = J¢(f) and R/ = 0.
Lemma 5.6. Let H € (%, 1),letp>1land E C L3P, and let (2.1) holds for n = 1 For

every f € E and and every t > 0, one has lim,_, R,f = 0in L1 for any q € [1, p).
e [ (Pt (YD) B S 1 FlE-

Proof. We only need to prove if for H # % The first term in the definition of R,f
obviously converges to 0. The scale and shift invariance of fractional Brownian motion

shows that, in law, the second term 2 [ (P f )(Yf) d B! equals

Furthermore,

e f (B B,
0

with Y a random variable with law p, independent of BY. Note now that B? is Gaussian
and
E|B? oc r[H72,

Furthermore since f € E, | P fllor S| f|gand | P fllg1 — O, || Pr fllLe — O for any
q € [1, p), so that by Cauchy—Schwarz,

[ enmag] |, < [ 1 it ar

LP
- o0
< ||f||E/ || dr < oo,
0

and the claim follows. O

Lemma 5.7. Let H € (3, D\{}}. Let Assumption 2.1 hold forn = 1, let Assumption 2.2
hold for some p, > 2, and let Assumption 2.3 hold.

Let f € E, then the process M,f as defined above is an LP bounded ftY \Y .7-",B -
martingale for every p < p, with the convention that p, = oo for H > % ).

Proof. For T > 0, we define the ) v FB-martingale M;"" by

T
M/ = g%*HE(/ fe)dB,
0

F v FE),
and we note that for 7 > ¢ one has
' T
M/ = g%—H/ F(Ye)ds, +e%—Hf (Pe—t f)(Yf)d B
0 t €

Since || Py f le, — O exponentially fast, it follows from Lemma 5.6 that le =

lim7_ o0 Mtf’T in L?, so that M,f is a local martingale. Since the first term of (5.7)
is bounded in L? (by Proposition 4.5 for H € (%, %), and for H > % from Corol-

lary 4.17 which applies since f is centred), and the second term converges in L? by
Lemma 5.6, the claim follows. O
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Remark 5.8. For H < %, we only used the integrability condition £ C L”* in

Lemma 5.7, the condition Ey C L2 from Assumption 2.3 is not needed (nor is it needed
in Proposition 4.5).

For H # %, we can then rewrite J as
t t
15..(f. &) =/0 JE(f)dME + JF(f)RE —/0 REdIS(f). (5.9

Here, the first integral is an Itd integral, while the integral fot JE(fHd R&f should be
interpreted as the limit, as § — 0, of the corresponding expression with B replaced by
a mollified version B?, to which integration by parts is applied.

Lemma 5.9. Let H € (3, 3) U (3, 1). Let Assumptions 2.1-2.3 hold and let f € E.

Then, one has

t
lim E(/O REdIZ(f) | FY) = —%th DL g, )

e—0
in probability.
Proof. Letus first write RS = J£(g) — RS where

- 1

o0
RS zgrfl/ (Pt ) (Y?) B,
t &
and note that

t
fo JE@ IS (f) = I @ I () =T, (f. &), (5.10)

for H < % (vanishes for H > % since then g = 0). Since J7(g) = s%_Hg B;, we
conclude from Proposition 4.5 that the first term on the right hand side converges to 0
in probability. Since g is constant, the second part of Proposition 4.7 implies that the
second term also converges to O in probability for H € (%, %), so that it remains to

obtain the limit of [; Rf dJE(f). For H # % we have the identity

> Y 1-2H t[ 5 B
E(/O REdIi ()| F') =e' E(/O / (Pees 8) (XY B} £ (YE) d B,

2H

]-‘Y)
el-
2

t 00
= HQH - 1)f f (Prg =1, 1 8) ) P22 drf (Y5 ds
0 JO

1 o0
/0/ (Pr=s @)Y f(Y) 0" (s = r)drds

t
= %F(2H+1)/ (=g, f)u(Ye)ds.
0

We have used the fact that the difference between B, — B, and l_?,s is independent of
B;. The claim now follows from Birkhoff’s ergodic theorem (or the quantitative version
given in Lemma 5.2). O
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Proposition 5.10. Let H € (3, H)U(3, 1), let Assumptions 2.1-2.3 hold, and let f € E.
One has

t
1imofO REAJE(F) = —%F(ZH— L e, f),

e—
in probability.

Proof. Since the expectation converges by Lemma 5.9, it remains to show that the
variance vanishes as ¢ — 0. As in the proof of Proposition 4.7, we can fix a realisa-
tion of Y and use Proposition 3.4 to reduce ourselves to the case where, conditional
on Y, RY and JE(f) are independent. As a consequence of the proof of Lemma 5.9,

fé JE(g)dJ(f) — 0in probability, so it suffices to bound the conditional variance of
the term with R® replaced by Ry .

Writing A; = fot RS d JE(f) (and assuming that RS and J&( f) are driven by inde-
pendent fractional Brownian motions), we then have as in (4.8) the identity

(A2|.7:Y /f¢s(s sHn" (s —s')ds' ds
but this time we have
Ge(s,s') = > f8 fS/ / P (P Ag) Cong'(r, r)dr' dr, (5.11)

where we use the shorthand f¥ = f(Y7) and where

L =, SAs’ , \
Cons'(r,r') =EB} B}, :/ r—w 20" — w2 du.

—00

Note that this holds for any (%, %) U (%, 1) and for r,¥" > s, we have the bound
|Cs(r, )| < |r — s|P =" — s|H#~1, which will be used repeatedly below. As a conse-
quence of this, the s <> s” symmetry of the integrand in (5.11) and Assumptions 2.1, we
obtain for p, > 4 the upper bound

00 r
e (s, )l 1 S &2~ / e / Cy(r,rydr' dr
K K
00 r
< 52—4H/ e—c(r—s)/a/ |r/ _S|H—l|r _slH—ldr/dr
K s
00
< 8274H/ efc(rfs)/sh, _ s|2H71 dr
K
0
— EZ—ZH[ e—CrrzH—l dr S 82_2H, (512)
0

with cpgstant prpportional to| f ||%5 ||g||%5. When H > %, using the local integrability of
n”, this is sufficient to conclude that

t t
IE(AZ 177 )l S 622 / / n'(s — sy ds'ds| S 272,
0 JO

which does indeed converge to 0 as ¢ — 0 as desired.
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It remains to consider the case H < 5, so we restrict ourselves to this case from now
on. Regarding 8¢: (s, s') = ¢ (s, s") — ¢ (s, s) for s’ > s (the case s < s’ is analogous),

we write 8¢ = 3 8¢ with

spV (s, sy = > f f f P/,/g) (P, ;g) Cs(r, r')dr' dr,
8¢£2)(S’s/):_8274HfS8fSe-/ / (Prc8)s(Pes2) Cotr ) ar dr,
3¢V (s, s") = —e2 M fE gt f / ((Pr=s8) Cs(rry ar' dr,

8¢ (s,s) = —e2H fF fE f / (ng)i(ng)ics(r, r'ydr' dr,

8¢ (s, 5"y = M (f5 — ff fg/ / P/_T/g) (Pr=s8);Cs(r Py ar dr,
8O (s, 5"y = >4 fe fe / / P, ,A,g— P v 8) o (Pr=s Ag) Cs(r, ¥y dr' dr,

8¢§7)(s, s = 82_4Hffff /1 // ((P,/;vg“)i, - (P, vg) )(P; sg) Co(r, v dr'dr.

‘We obtain the bound

/

o0 S
1801 (s, s 11 < 274 e~ =E g BV — s  ar
& L' ~
/ s

N
< 2—4H nH *© —c(r'=s") /g1 nH-=1 4.7
Se ls —s'| e [r =5 dr
s

< 82_3H|S _ S/lH

~ ’

and similarly for 8¢(3) and 5¢(4) Regarding 5¢>§2), we obtain

s’ 2
||8¢§2)(s’s/)||Ll §82_4H</ e—C(r—S)/8|r _SlH_ldr> 582_4H|S _S/|2H.
N
In view of (5.12) and Assumption 2.2, we obtain for 8¢§5) the bound
1862 (s, NIz S &2 15" — 51,

using || 5 — fEllLr S (Is — s'I/€)™ to obtain the increment in time.

In order to bound 8¢£6), we note that one has the bound

(P& = XDler = BV =8 1Gs)
< 2(ri) = 2D, SEle(1 AtTe ),

As a consequence of Assumption 2.1, we thus obtain the bound

2-3H H
1869 (s, )11 < 235" — 51,
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and similarly for 8¢§7). Collecting all of these bounds, we conclude that

[8¢pe (s, NI S e )s" — 5" + 274 s — /21,

It suffices then to apply Lemma 4.3 to ¢, with § = O, C = 0,and ¢ € {H,2H}
to conclude that |[E(A? | FY)||1 < e272H 2H 4 g2=4H4H " \which converges to 0 as

~

& — 0, thus concluding the proof. O
Collecting all of these results, we conclude that the following holds.

Proposition 5.11. Let Assumptions 2.1-2.3 hold and let f1, ... fn € E forsome N > 1.
The processes (Jf(f,-), IS, (fi, f/))i j<n converge Jjointly in distribution to

t
i i 1 1 _
(W,”,/ WO AW ) + St = )T QH + D (fi, L' 2Hf,-m){jqj,

where the W® are Wiener processes with covariance

EwOwY = %(s ADTQH + DL fi )+ (L7 f)). (5.13)

Proof. If H < %, by Proposition 5.3 and Lemma 5.6, (JF(f;), M (fi). Rtf")iSN all
converge jointly to (W,(’), W,(] ), 0). This holds similarly for H > %, using Lemma 5.5.
Since by Proposition 5.10 below, f(; RSf[ dJE(f}) converges to a deterministic limit, and
fé JECHAM; (f}) — fot Wr(’) d Wr(J ), the desired convergence in distribution follows

by combining (5.9) with the standard convergence theorem of stochastic integrals, c.f.

[39, Theorem 6.22] and [43, Theorem 2.7].
1

The case H = 5 is straightforward. Firstly, we see that conditional on F Y the
J; (f) = A ! fi(Y?)dB(r) are L? bounded martingales with respect to the filtration
generated by B. By Lemma 5.2, their covariances f ; E(f; f))(Y?)dr converge to (t —

) fis fidu in L2. Then,

t t u 1 t
o= [ easian = [ [ ronewasas, 5 [ (reaar

which converges in L2. Since Jg 1 (fi) converge, they converge together with their inte-
grals, concluding the convergence of (J7(fi), Ji,,(fi, fi)ij<n for H = % o
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Appendix A. A Compactness Criterion
Recall the definitions of 5 and B; from Sect. 2, fix ¢ € (0, 1) and ¥ > 0, and define
B C B as the space of C? functions X on R such that
1Zllg = sup ((1+[x])*/? [ Zl| paec) < o0, (A1)
xeRY *

where

|IDZ(x) — D‘Z(x’)|>

— 14
120 = swpsup (IDZ001+ =2

X' x'—x|<1 [£]<3
Similarly, we define [3’2 as the space of functions on R? x R? such that
def - 2
1Zll5, = sup ((1+ [x| + 5D 1Z]l g3+ ) < o0.
x,XeRd (.%)

We then have the following.

Lemma A.1. The embeddings B C B and B, C By are compact for any ¢ € (0, 1) and
k > 0. Furthermore, there exists a constant C such that for any random C3 functions Z
and Z one has the bound

3

E|D‘Z(x) — D'Z(x")|”
E|Z||, <C sup sup(l+|x)*? |D"Z(x) (D]
B —p
x—x| <1 16]<3 I — x|

z E|DfDL{Z(x, %) — D¥DLZ(x/, 3|7
E“Z”g <C sup sup (1+|X|+|)E|)KP | 1772 ( ) 12 ( )|
2

l—x'|<1 [k+€]<3 |x — x/|P + |x — X'|P

li—%/|<1

’

(A.2)
provided that p > d, ¢t <1 —d/p, andk > 4d/p.

Proof. The compactness statement is a routine modification of Arzela—Ascoli. Regard-
ing the first bound, it follows from Kolmogorov’s continuity criterion [64, Thm 2.1, p.
26] that, writing K for the right-hand-side of (A.2), there is C > 0 such that

E|Z|75 = CU+|x) K,

provided that 0 < ¢ < 1 — d/p. We then cover RY with balls of diameter 1 and note
that a norm equivalent to that of B is obtained by restricting the supremum in (A.1) over
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the centres of these balls. Since ¥ > 2d/p, we can then simply bound the supremum by
the sum, yielding

E|Z|% < > E((U+1xD)"21Z1 5 ) < €Y (A +Ix)PPK < C'K,
X * X

as claimed. The second bound is identical, except that d is replaced by 2d. O
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